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Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCH|GAN
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONGAS ettt | erseeneia 3,007,646,404 |....cocvvevieerereenen | e 3,097,646,404 | .......... 2,815,944,685
2. Stocks:
2.1 Prefermed STOCKS. ... vttt entnssensns | steeeessessanens 3,832,491 | oo | v 3,832,491 | oo 3,605,386
2.2 COMMON SOCKS. .. ..vererrirrerereisnsssessisessssssssssssssssessssessssssessesssssssssesssssssssessessssssessenssnssesses | sesssssees 1,546,824,331 | ..o | e 1,546,824,331 | .......... 1,417,212,153
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vvcveiveieeieciei ettt bbbt ssssnes | svessessesans 174,576,381 | ..o | v 174,576,381 | ............. 186,878,806
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($.....(147,552,892)), cash equivalents ($.......... 0)
and short-term investments ($.....105,704,930).......cc..crreermmrreermreeeseesesnseessssesesssssesssssssssnnes | seeessssnseees (41,847,961) | .oovveereeerecererireeeresnens | v (41,847,961) | ...ccovnvv (149,593,295)
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vevenceeeeriieeseeeiseeeseteissessessesessesssseesseses | sesestssessssesssssessessessssssns | sessesssssessassssssessassssssnsss | sessssessessnsssessessnsssessn (01 TR
7. Other iNVEStEd @SSES........cuuiuiiiiiiiiiirirr bbbt entaenns | sbnsbnsinees 89,501,086 |....oovverrirririreireiinens | e 89,501,086 | ....cooeveneee 74,484,378
8. RECEIVADIES fOr SBOUMLIES........cvvveeeeeeeeeeeee ettt ettt en sttt sensnenenens | eeesesssssninan 25,861,684 | ..o | e 25,861,684 | .......oevennd 650,655
9. Aggregate write-ins for iNVESIE @SSELS.........ccuiieviiriieiicsee e bes | sesrsssess s enseneenea (0] I (O R [0 I 0
10. Subtotals, cash and invested assets (LINES 110 9)......ccverevireieicriesieeeseeeee e | cvreieaas 4,896,394,416 | .cooevvcrvereeees (1] 4,896,394,416 | .......... 4,349,182,768
11. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cviuireieeicireieieieeeseieiieiens | ereirsiesiesisssesse s | sosessesssssssesessssessesessssns | esisssssesessssssssssessesnd (0 TN
12.  Investment income due and @CCTUBM...........c.cvuiuiiiiiiiiiisiciesissiesissssssie s | eniiesiensnens 27,144,261 | .o | s 27,144,261 | ... 32,727,620
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............cccccevecviees | ververvirninas 97,763,000 | .oovrrrenne 2,027,014 | ............... 95,735,986 | ...ccevvenes 54,321,913
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS)..........cveviiiieeieiiens | e esees | cersessesessssessesessssessesess | sesessssessessessssessesnsn (0 RN
13.3 AcCrued retroSpPECtiVE PrEMIUMS........c.cveireiiierieieieieiesessssssesse s ssesssssessesssssssesses | sosesssssssessessesssssssessessnss | sssessesssssssessessessssassassens | tessessssessessessssessessesns (0 R
14. Reinsurance:
14.1 Amounts recoverable from FBINSUIETS............ccc.cuiiiniiisriiinrinessississienis | e | s ssssinns | onsesssnssnssnssnsssees (O PN
14.2 Funds held by or deposited with reinSUred COMPEANIES...........cccuevieriiiieieieieiee ety | evrerereseeses s sesens | seresesessesessssessssssesessssesns | stesessesessssesssssessssesens 0 [
14.3 Other amounts receivable under reinSUraNCe CONTACES..............ru i [ e | s | onsesssnssssssssssssees (O PN
15.  Amounts receivable relating to Uninsured plans..............ccceeeeiievieeeieeeeee e | ceverinienns 358,634,728 | .....cocoue.. 14,468,884 | ............. 344,165,844 | ............. 241,921,772
16.1 Current federal and foreign income tax recoverable and interest ther ON.............ccccvvceeiriies | ceveeiieeeeeeieesiees | e sereses | sveesssssesessesesss e [0 I 5,891,429
16.2 Net deferred taX @SSEL.........ovvrrrrririreeesre st ssnsenes | ersessseenns 199,154,389 | .....coceeen. 118,350,806 | ....cooonvnn. 80,803,583 | ...coovevernn. 80,803,585
17, Guaranty funds receivable OF ON AEBPOSIL..........c.cvevevieeieie ettt sssssaens | evsesessssssssessesssssssesesssas | setessessssesssssessessessssesseses
18. Electronic data processing equipment and SOtWare............cccceeveviieviicreeeeesee s | ceeverinenns 179,004,067 134,485,807
19. Furniture and equipment, including health care delivery assets (§.......... (1) USSR ISP 18,426,314 | ............... 18,426,314 | ..o 0 [
20. Net adjustment in assets and liabilities due to foreign eXChaNGE FALES..........cccvvveeveiiirieiieiiees | e ieienes | everes s sesnes | seesssessssesssssssessesinead 0 [
21. Receivables from parent, subsidiaries and affiliates............ccoeerverreerieieciesieceeeceee s | e 32,224,319 | oo | e 32,224,319 | ..coveene. 24,481,761
22. Health care ($.....62,272,458) and other amounts reCiVabIE............cc.oeveevecvrevenrererensseereeessienes | evvesrensennes 74,286,954 | .....ccoenee. 6,604,359 | .............. 67,682,595 | ............. 124,079,160
23. Aggregate write-ins for other than iNVESted @SSELS..........ccvviveviirieeeeieeeeee e | enrenieians 527,693,262 | ............. 278,695,054 | ............. 248,998,208 | ............. 166,934,615
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23)..........ccceueieieineeeisisseseessessesssssesesssssssessessssssesses | svvessnead 6,410,725,710
25.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........ccevveureveves | cererrernieneseiseieeseins
26.  Total (LINES 24 @NA 25).......ccveumreirrierieeeiesiieesissesisese s sessesss s ssssesssesesssenesns | seseeeeons 6,410,725,710
DETAILS OF WRITE-INS
090, 1ottt R SRRt | sesb e ettt | ettt | enes st (O TR
0002, ..ot | ek e sttt | ettt enine | fenes st (O TR
0903, ..ottt R | Seeb e et R ettt | ettt | enes st (O RN
0998. Summary of remaining write-ins for Line 9 from overflow page.........cccoevvvieenininensnieeiens | e (0 {1 (0 R 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)......cvirieeiiiiieieiisiisisiersissesssessesnesnsens | cersesssesseessssseesessnsnes {0 {0 [0 0
2301. Miscellaneous Accounts RECEIVADIE.............cc.ccuiriiiiniiisinsnssssssssissenes | s 5,734,962 | ...coovvvrinnnas 5,734,962 | oo (O O
2302. Prepaid and Other ASSELS............cccviueiieiieie et ssb et ss e snnans | sevessesesssenas 4,849,892 | ......coooc 4,849,892 | ..o 0 [
2303. AdVanCes 10 PrOVIAENS............ccciiiiiis s sssssssssesssasssens | onsiesians 385,802,272 | .....cceoue. 136,804,064
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccccovvevevvieviivecvcneceenenns 131,306,136 131,306,136
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8bOVE).........rrerrersmrrereessresreesssieseresneens 527,693,262 278,695,054
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCH|GAN

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reinSUrance CEAEM)..........ovrrivereereriererereeeesesesesssseeniens | cesveesenierenns 727,227,691 | oo | e 727,227,691 | ..cvverene. 627,124,687
2. Accrued medical incentive pool and bonUS @MOUNES............ccevereieiriisireieiseeneeissienens | cersesieensiennes 32,355,002 | ..o | e 32,355,092 | ..covveririinnns 23,413,626
3. Unpaid claims adjustment XPENSES..........ccveuiireirinieeieisee s ssssesessssessssnns | seresessesesssinns 82,104,006 |.... 82,104,006 |........ccoee... 70,858,528
4. Aggregate health POlICY FESEIVES........ccevciiirieieieiseiseese e ssssnsenss | evesssssssesas 895,741,417 | .oovveeveeeeeseenereeens | e 895,741,417 | v 972,936,420
5. AQQregate life PONICY FESEIVES........evuererirrireeeiresiieeise e tsesess st sssessssssessessnss | sressessessssssessasssssessassnssns | sessssssessessasssnssessensnssessans | stessesssssesssssssssessanssnssn 0 [
6.  Property/casualty unearmned Premilm MESEIVE. .........cciueureieviieireieississsesseessssssessessssessenss | sessesssssssessesssssssesesssssssens | sessessessssessessessssessesessnsns | siessessssessessesssssssessessnsen [0 T
7. Aggregate health Claim MESEIVES........c st ssens | sreessesstessesssssssssessesnsssnses | sesessesessssessesssssssssessesness | sesesseensssssesneenssnssesesnnes (0 T
8.  Premiums received in advance
9. General expenses dUE OF ACCIUBM...........c.ocvivereevevreeieeieeiesesee et seseseessssssessessssssessesans | svesessssseses 108,580,708 |.....cooevererererereriiereis | cerereiians 108,580,708 | ......co.c.... 120,027,285
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized gains (I0SSES)).....ccvvrrvrrerirrrrerieireinrieieisessssessessssssessessens | sevsesessssessenns A106,745 | oo | e 4,106,745 | ..o
10.2 Net deferred taX HADIIHY. .........c..ererrereeieecereie ettt ss st essns | eressestessessessessssssessensassnns | sessesssessessssssssessessnsssessans | ssessssssssesssssessessanssnesn [0 U
11. Ceded reinsurance Premiums PAYADIE...........ccovcueieiireiiicteie et ess s bessees | seressssssesesssessssssessssssessnss | sressesessesesssssessssesessssesesss | tevsssessssssesssssessssesessnnnd 0 [
12.  Amounts withheld or retained for the account of others...........cccooeeeeieieeeeeeeececeees | e 26,785,072 | ..ooeeeveereveeeereeeeeieeeens | covveererenieienns 26,785,072 | ..ovvveree. 10,722,794
13.  Remittances and items not allocated.............c.cooviiiiniiniiiciiiiis | e 7,658,328 | ..o | e 7,658,328 |..cooovviris 6,698,023
14. Borrowed money (including $.......... 0 current) and interest
thereon $.....532,978 (including §.......... 0 CUITENE). .ot esssnenie | conenssesennns 830,646,846 |.... 830,646,846 | .......c........ 313,420,977
15.  Amounts due to parent, subsidiaries and affiliates............ccocverereereieieeie e [ e 37,413,188 | ..o [ e 37,413,188 | ...cccovvverne. 51,122,402
16, Payable fOr SECUMHES. .......covvvivieieiriieieietsete ettt ssesns | essessssssesans 23,724,704 | ..o | v 23724704 | ..o 577,184
17.  Funds held under reinsurance treaties with ($.......... 0
authorized reinsurers and §.......... 0 UNAULhOTIZE TEINSUTETS)......cverreereeeererresnrsnseseessenes | eernereressessssssssssseessssenseens
18.  Reinsurance in UnauthOriZEd COMPANIES..........ccciviireiiiiierieieisiese e sessessessss | stesessssessessssssssassesssssstes | sesessesisssssessessssssssssassessnss | sosessessssassessessssessesesnes [0 T
19. Net adjustments in assets and liabilities due to foreign EXChaNGE FAtES.........ovvuererrerrinies [ e | cnreeesssee e sessenes | seseeesessessnsesssessessssseses [0 U
20. Liability for amounts held under uninsured plans.............cocceevenrnieiensieseesssseseiees | oevsessssenens 187,117,219 | oo | e 187,117,219 | oo 187,168,880
21.  Aggregate write-ins for other liabilities (including §.......... 0 CUMTENE).cvoeeeeeeerereieieees [ eneeesenenens 615,701,540 | ..o [ 615,701,540 | ...ccocovvnnnns 516,068,036
22, Total liabilities (LINES 110 21)......vvrricrirrrireieerisceieesiesesessiseessesssesssssssssssesssesssns | cosseessnens 3,579,162,556 | ....cooovvrervricriireriinens (O 3,579,162,556 | ............. 2,900,138,842
23. Aggregate write-ins for special SUMPIUS fUNDS...........c.overirerererrininsneeeseseeeeeeeseesesseeens | ceeeesenens 90,0, O R ) 0.9 ORI IRRTTRRRN (0 0
24, CommON CAPItAl STOCK. ... vttt | ceessssenaes ). 0 O R XXX rtievrrirrinnies [ erreinsissieessiesesessssnsenns | evsesessssessessssssessesesnsns
25, Preferred Capital SLOCK.........coruriuererrieiecireieiscieeie ettt ssennas | seeeesenes XXX | e XXXtevriirieiies et | eveesessssese s snas
26.  Gross paid in and contributed SUMPIUS........c.cciurireirriiirieeeisee e esssssesessssssens | cesesnseesnes ). 0, O T XXX tvieieinrinnns | cersinsieieississssssssssessees | sieseessssssesessssssessesesnse
27, SUPIUS NOLES....eoeeecerciseeececeee ettt ettt st ensnsas | seeseesesens 9,0, O R XXX ttririeiies et | eviesesssse s snas
28. Aggregate write-ins for other than special surplus funds
29.  Unassigned fUNAS (SUMPIUS)........cerurrurreemerrernerneesereiseseneessessesseeseesssssessesessesssesssssessssssessas
30. Less treasury stock, at cost:
30.1 .....0.000 shares common (value included in Line 24 §.......... (1) FSSTOURUTTURITIRN IV ) 0.0 ORI IR XXX oteiririinnies [ | essesessssesses e snees
30.2 .....0.000 shares preferred (value included in Line 25 §......... (0) SO BRI 0.0, SO S XXX oiveevrireies | eeersieseeesesessesesissiesens | eeressissesesessessssesseesenssneas
31. Total capital and surplus (Lines 23 to 29 minus Lin€ 30).........cccceveuerrreieierieriesieseseins | covevsniennes XXX ovvvvievieiiens | e D00 SO TR 2,258,504,916 |............. 2,227,406,513
32. Total liabilities, capital and surplus (LINES 22 and 31).........cccoeuevevererrereieresereeeseeieeiesens | coveesraenens 9,9, CHTRTIN INSRON ). 0 GO IR 5,837,667,472 |............ 5,127,545,355
DETAILS OF WRITE-INS
2101. Postretirement LIabilitIes............c.u v secssessessssesssesssessseens | consesssesesnns 388,971,646 | ... [ e 388,971,646 | ......ocoovnne 392,195,296
2102. Liability for UnCashed ChECKS...........vrierreirnienrieireeinrisissississeessesssssessessssssesssssssssssseses | sessessssnssessons 9,993,842 | ..o | e 9,993,842 | ...cvvvvirnnn 10,912,275
2103. AdVANCES 10 PIOVIETS........coourivrrrirrireeiieriserisesisessiessssesesseseesssesssssessesssssesssesnenns | coreesssesesnns 107,378,089 |.... 107,378,089 | ...ocovrerrennc 74,259,904
2198. Summary of remaining write-ins for Line 21 from overflow page..........c.cccveevververvevevcerees | coverrersieennns 109,357,963 | ....cooovvverireieiees (01 109,357,963 | ....cccoevvvneee 38,700,561
2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 8bOVE).......ccvvwerrrernerermirisseesenesseresens | consresnenennns 615,701,540 | ..o (O 615,701,540 | ....coocovns 516,068,036
2307, bR R ARttt e s enne | entesseenetees et etsteese st enneans | ceretessesetsteese et st antessetne | feeetentess et e tentense s nesentens | chesseeetent et nen sttt
2302, oottt | Sestsn et tnnen | seeetenee ettt nens | sttt | srsenet et
2303, eSS E SRR R AR R s Rt R R st e tnnr | SEetseesestensessessentessessantes | Hressestnties st st eessestenseties | £estessestess et essent st s entens | nessessentne st st nt st treen
2398. Summary of remaining write-ins for Line 23 from overflow page.........ccccovoverenieiiereinns | vervevviennns ). 0.0, S
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @DOVE)......coverererrrerrereisnressessessessnessesns | cessessessnenas 2.9, SO I 20,0 O RN (O 0
2807, ook ennt e | Sestsen sttt s e tnnen | serebese ettt ene | sttt | srseeet st
2802. ..ottt eent e | Hestiess st s e nen et enntns | seeetseessenest st een s et nens | eeest et n s s | ceseest et enent et
2803, .o Rt | sestsene sttt | serese ettt rens | st | srseeet e
2898. Summary of remaining write-ins for Line 28 from overflow page.........c..cocuoeereeneeneernenenes | coveereennenes 0.0, S
2899. Totals (Lines 2801 thru 2803 plus 2898) (Line 28 @DOVE).......ovrreireererrersreressessessnsanessens | eessesesanenas 0.0, SO I D O IO (O 0
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCH|GAN
STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS......ooieeriririciieet sttt | fssseeens D00, Y [ 10,354,787 |....ccocvurennee 16,321,559 |..occeriirinnns 20,913,922
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvvvererrerreerierens | cvrverrene ). 0.0, SO I 3,437,685,209 | ............ 3,354,422,364 | ............ 6,835,648,248
3. Change in unearned premium reserves and reserve for rate credits..........ooveveverieeniens | cvvvennens )0, 0, O (NN 71,695,003 | ....cocevvvveee 32,813,304 | ..ccovvvrree. (29,608,038)
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....cvuevriverreirereirierseiesssiessesesssssssessessssenes | seessessens XXX oetirrrriereinns [ coernsressississiessssssessesens | snsiessssssssssessssssessennss | sessssesesnssessesesssssseseses
5. RISKTBVENUE. ...t | eniiniens XXX vttt [ revrininisissisniesienes | s snssnies | seessessesss s
6. Aggregate write-ins for other health care related revenUES..........cccocvvveieveeceesesieeseinnes | cvreeieeens XXX riivrerieieinns | vvensrenseessissieeeessiessenns (0 N [0 0
7. Aggregate write-ins for other non-health reVENUES............ccvriveririeieieeiee s | ceesienans XXX tvivrerreesinne | onesnsenseesssssesseesseensenns (V1 I [0 I 0
8. Total revenues (LINES 210 7)......cvurrverrimriinerineriesesesessesssessisesssesesssessssssssesessessssesinns | seoneeesnns ), 9,9, RN IR 3,509,380,212 | ............ 3,387,235,668 | ............ 6,806,040,210
Hospital and Medical:
9. Hospital/Medical DENEFLS...........ccc.rrrireirriecirrrie e sessesssnssssenes | sesssessssesssssessesssnssssenes | sevesseeens 2,659,825,275 | ............ 2,525,487,578 | ........... 4,996,361,297
10, Other ProfeSSIONAl SEIVICES.........cuiuriiiieieiriieiee ettt st sssntenss | sesssssessesssssssessessessnsessens | sosssessesssnes 50,024,188 | ......c.ccvvuve 48,754,122 | oo 90,332,452
11, OULSIE TEIBITAIS.......eoevereceeeiireiresie sttt enes | sbssesssseessens s sssnestsnsins | wesnessesss st ssessnensses | ebssesssnestsesssenssssenssnenene | seseesssesssenesseesssneseenesns
12, EmErgency room and OUL-Of-GIBA...........ccccvucviriirireiiiieiseeteete et sssebessssesenss | sessetessssesessssesessssesessnseses | sesessesessssssessssesesssesessnses | sesessssssesassesessssssessssssessns | sesssessssesessssesessssssesssesens
13, PrESCrIDHON GIUGS.....ccveuevereerieiieeeiseisresi st sess st ssseeses | wesssessessssnesssensssessssnnesss. | sesssessssnees 528,809,584 | .............. 504,059,697 | ....cocoeeuun 972,615,696
14. Aggregate write-ins for other hospital and MEICAL............ccccouevivrireiciceiiee s | e 0 [ oo (O OO 0 [ oo 0
15. Incentive pool, withhold adjustments and bonuS @MOUNLS..............c.cevieeiiieniiceeeeeieens [ e eeseerenines | ereresseseninnas 27,699,351 | ..ccoovvennne. 21,963,787 | ....cou.... 49,810,223
16, Subtotal (LINES 910 15).......cvumrerreririierriereerieesies s essssssssssnssessssssssesssans | cessnsssessssessssnessnnsnesd | coreeresnns 3,266,358,398 | ............ 3,100,265,184 | ............ 6,109,119,668
Less:
17, NEt rEINSUTANCE MECOVETIES. ......c.cvveevererereieiisetssstesesesessssesesesssse s s ssssssesssesessssssassssesessssess | esessesessssessssssessssssessssnies | oeressssesessnsesases 519,335 | i | e 1,256,673
18.  Total hospital and medical (LINES 16 MINUS 17).....c.uurermrrerrrerreeereeessneseesssessssesssessssssssns | sesssmeessmsssssssssesssssssnns (U I 3,265,839,063 | ........... 3,100,265,184 | ............ 6,107,862,995
19, NON-hEAIN ClAIMS (MEE).......cvriereriieiiesireieisrsese sttt ettt ss st snssesss | ssssssessesssssssssassansssssnstens | stesssessessassssssnssessssssnssesss | sesssssssssessasssnssessanssnssnssns | sesesssessnssssssnsssssessnsnnssens
20. Claims adjustment expenses, including $.....55,713,536 cost containment EXPENSES............ | cooveereereereeereeereinreenneens | covveenesennens 141,300,619 | ...cccooeveee 107,026,277 | ............... 245,471,136
21, General adminiStrative BXPENSES..........cveveveivieeieeieiesesese st ssssessessessssessessssssns | stesssssssssssssessesssssssesesanss | sesessesssones 278,315,581 | .coovvernne. 249,371,225 | ..o 482,568,788
22. Increase in reserves for life and accident and health contracts (including
F T 0 increase in reSErves for life ONIY)...... oo sssessesseessssesessens | rsssssesssnssssssssesssssssssenses | sosssensssssssans (5,500,000 | .eovvverenns (75,250,000) | ...vereneenenes (9,264,000)
23. Total underwriting deductions (Lines 18 through 22).............ccoeuiurieiiireieiieieiesisieeesies | e 0] . 3,679,955,263 | ............ 3,381,412,686 | ............ 6,826,638,919
24.  Net underwriting gain or (10SS) (LINES 8 MINUS 23).......cueiuererrureneeneereeesineeseesessessssseessssssns | cesessesens .0, SO (170,575,051) | oververrreerennns 5,822,982 | ..oovvnrnnn. (20,598,709)
25.  Netinvestment iNCOME BAMEM..........c.crrurerriireeiereseeieesesesssseessesssessssesssessssesssssssns | sessseessssessssssssssssnsssness | sovessnssesnnes 101,836,296 102,411,617 | oovveeene. 204,760,769
26. Net realized capital gains (losses) less capital gains tax of $.....12,773,869.........cc.covveurrreeres [ orrenreerisnresrssesssesssssenss | eevessessssnsenes 51,095,476 | .....cccoouueee. 19,475,888 |.............. (142,041,377)
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26)...........cuuveeerrurrerneereeeeseeneeeeseeneesseseeseees | sreesssssessssssssssssssasssens ()] [ 152,931,772 | oo 121,887,505 | .ovvverieen. 62,719,392
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
E - 0) (amount charged off §.......... 0)]-nvverereesees ettt | freess ettt st | fessseesseess s st stenstensts | eestestesst sttt en b enties | sesties sttt
29. Aggregate write-ins for Other iNCOME OF EXPENSES...........cvurerrerrereereeseesreeseeeeseesseeseeseesssesessns | sreesssssssssssssssssssssesssens (O] I (25,890,747 | .veoververcennenns 3,999,146 | ..cooovinnnnne. (14,421,621)
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvuureererieeemeeieeiseriessssessssessssesssssssesssnses | sevssseeens )90, RS ISR (43,534,026) | .....oooncene. 131,709,633 | ...vvvvrernnes 27,699,062
31.  Federal and foreign inCOME taXxes INCUIMEd...........ccevuviuiveieeieiieieie e sssesens | erssienans 0.0 T [T 3,236,131 | .ccov 14,449,028 | ................. 23,574,143
32.  Netincome (I0ss) (LINES 30 MINUS 31).........ccuerrrerrrererirriririeiinenisecessesninesessereseesssensseenens | coneeeenns ), 9.9, R [ (46,770,157) | ...vvvvrecne. 117,260,605 | ... 4,124,919

0698. Summary of remaining write-ins for Line 6 from overflow page..........oc.veverereneeneereensenenees | ceveeenes D90 S R (0 T [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE).........evrerrerrrereerirsissrsssesssssessnessesenes | seessssnes XXX tisirrmneesenne [ eoreneesnssensessesesessesseeens (01 I [ I 0
07071, et | eereneneae XXX e voreeernerennne | coveeesmeeesssesssessssessssesns | neessssssssasessesssssssssssssns | seseessssessessssssssssssssssenns
0702, oo | eeneneneas XXX e vtrerernrennnes | crveeermeeemsessssssssnssssnsssnns | nnessssssssassssssssssssssassssns | seseesssssssnesssnssssssssssessas
0703, oot | eeneneneas XXX e vtreeerneeenee | coveeermnessseesssessneessssesns | nnessssssssssessesssssssssssssns | sesessssessesssssssssssssssesens
0798. Summary of remaining write-ins for Line 7 from overflow page.........coc.eeevereereeneeneenneneenenees | cevreeenees D90 G TR (0 R [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LN 7 @DOVE).......ourvrrerrerersressererssesssessessessnessessnes | seesssenes XXX tiirrrneesenee [ eoresersmsensessesesessesseens (1 I [0 I 0
TADT. Rkt | HEiee bbbttt etaee | Heeebieen ettt | rentent sttt ennts | seebs ettt
TA02. e Rkt | Heseet ettt enaee | Heeerieen ettt sttt | rentent sttt neennis | setbee et
TA03. Rkt | Hbse bbbttt s eniee | Heeesieen ettt ettt | rentent sttt | setbie ettt
1498. Summary of remaining write-ins for Line 14 from overflow Page...........ocueeeerrenrenieneeneiniinees | overreeseesesneeseesseseeneens [0 1 IO [0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE).......ouererreirurrirriieiisiessissesnsssessissnes | ersesssssssssssssessessssasesens [0 (P [0 I 0
2901, MISCEIANEOUS INCOME..........veeeeeeeeeeeeee ettt ettt ettt s sttt s tseeesesesesesesnsns | orenensnesnesesesesssesssessenens | srerersssesesesens (3,571,909)

2902. MHIC GOOAWIll WFItE Off.........oeuierrirririicisieecesie sttt | ceoesiesssessessessesssesseenss | eenens ...(22,318,838)

2003, ettt | Shtseent ettt | ertieens

2998. Summary of remaining write-ins for Line 29 from overflow page..........ccccccverieieniveierieiiens | ceveveieiiesesssseeenad [0 SRR 0 | oo [0 R 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNe 29 DOVE)..........riueuirsmirminiressenessesesssnssssesesnes | cerssssnssessssssssssssesssssoas [V (25,890,747) | ..oocvvrvviveinens 3,999,146 | ..o (14,421,621)
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCHlGAN

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49.

Capital and SUIPIUS PriOr FEPOTHING YEAN.........cvrvererereirereriseisessssessesssssssssesessessssssessess s essessssssessessssssessasssssessassnssnens
Netincome OF (I0SS) fTOM LINE 32.........ovuiuririreinriieisecissiseesesstse sttt ss s nsnes
Change in valuation basis of aggregate policy and Claim rESEIVES............ccocueveveveerieeieeeseese e
Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.t
Change in net unrealized foreign exchange capital gain or (loss)
Change in Net deferred INCOME taX.........cvuruririereeeieieeire ettt
Change iN NONAAMITEA ASSEES.......vuururrerriierrieiieeiseis ettt bbbttt s st
Change in UNAUhONZEA FEINSUIANGCE. ..........vuuruuririereeeseieeeese et et es et ss st et s s ss st
ChaNnGe iN rEASUNY STOCK. .......cvuvecercireireeiee ettt b bbbttt
ChaNGE N SUMPIUS NOLES. ....euereeeceriee ittt sttt s sttt
Cumulative effect of changes in accounting PriNCIPIES.........c..vurueirrienrireieirre st
Capital changes:

BA.1 PIH IN.etrivtrtteeseeees st
44.2 Transferred from surplus (StOCK DIVIAENA)...........cocueveeiciiiiieiccse ettt
44.3 TranSTErred t0 SUMPIUS. .......cvevueiiteiieie ettt bbb bbbt bbbt
Surplus adjustments:

45,1 PIH IN.vtriririteeessese sttt
45.2 Transferred to capital (StOCK DIVIAENG)..........cuvuriueiiiiieieieiceie ettt nees
45.3 Transferred from CAPILAL..........cccoieieieiiiisie ettt
Dividends to stockholders
Aggregate write-ins for gains Or (I0SSES) IN SUMPIUS..........cvuevriiiieiieireicieise ettt nees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (LiNE 33 PIUS 48).........erurrieieieininieieicisseeseesese s sees

............ 2,227,406,513

................ (46,770,157)

........................ 54,812

.............. (100,923,782)

............ 2,406,089,078

............... 117,260,605

...................... 884,162

................ (18,891,118)

............ 2,406,089,078

................... 4,124,919

................. 24,516,592

................ (65,058,869)

................. 31,098,403

............ 2,258,504,916

....66,745,087

............ 2,472,834,165

.............. (178,682,565)

............ 2,227,406,513

4798.

4799.

Summary of remaining write-ins for Line 47 from OVEMlOW PAgE..........cureirrrerrieiieineieesseieeseeeeseei et sseseeeens

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).........ciueieriiisieieississies ettt nsenaa
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCHlGAN

CASH FLOW

Currerlt Year Prior Yeﬁr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllected NEt OF FBINSUFANCE. ........cevueieveecee ettt ettt s a st b s sae s ssssssessens | evessesssssessesans 3,394,308,798 | .......ccevnnnn 6,808,904,325
2. NEEINVESIMENTINCOME. ......cuuiiiececisce ettt b bbbttt st | bresbesiensessnnaanes 118,711,450 | oo 166,613,739
3. MISCEIANEOUS INCOME......coueeirireierrereeeerise s ees ettt s stk s st n s st e s b esensensnsns | sesesssssssessenssssnsns (3,571,909) | ..vvvvrrerrinnians (17,372,470)
4. TOtal (LINES 1 hTOUGN 3)...ouieeieeiieiieiie ettt bbbttt | iesbsensienssenees 3,509,448,339 | ....cccooerrenn. 6,958,145,594
5. Benefit and 10SS related PAYMENLS...........ccucieiieeiiiceeiee ettt sttt st benaenans | evesssaeneesesas 3,156,794,593 | ......ccooevnnnd 6,355,588,523
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cuiuiurieieiciisieieieesssessissiesesens | crresssieseissssiese s sssssssessssnses | sessssesesssssssssessessssessessesssenes
7. Commissions, expenses paid and aggregate Write-ins for dBAUCHONS...........ovurureriririiniirrieissiese e sssessssssssssns | sesssssessessnnsnees 448,040,666 | ......coovrrercenen 663,831,666
8. Dividends paid t0 POCYNOIAETS.........cviuiiiieieicice ettt sttt bbb bbbt s s bensans | sbsesassessesstestes e s s sensessessessntes | nebestessessssnsess e st en st et nee
9.  Federal and foreign income taxes paid (recovered) net of $ 6,011,826 | ...ccooovovrrrrnnne 11,587,260
10.  Total (Lines 5 through 9) 3,610,847,085 ..7,031,007,449
11. Net cash from operations (Line 4 MIiNUS LINE 10).........ccccuiiiirieieieireieie ettt sss e bbb ss s st sssnss | eresssssessssissinees (101,398,746) | .....covvvererenen. (72,861,855)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BOMAS. ..ottt bbbttt | ceseniseen s 1,744,469,658 | ......ovvvvinnnes 2,715,210,524
1202 SHOCKS....uveeitieciie ettt Rttt | Sinsinss st st nnees 65,772,625 | .ovvoeverrienne 254,655,528
12.3 Mortgage loans
124 Real estate.... .16,201,525 2,474,235
12.5 Other invested assets 7,798,439
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............c.cviiiiieiciccee et | eevesssse et sesens | covssessess s sesses e ssss s s snaes
12.7  MISCEIIANEOUS PrOCEEAS.........c..cucveieercieiiieteiete ettt sttt bbb bbb s s st b b ssebes s eaes s besnsetenns | sesebesssesesnsesanad 45,060,343 | ...
12.8  Total investment proceeds (LINES 12.1 10 12.7). ..ottt sttt bbb | esssssssessesesas 1,871,504,151 | oovvevereree. 2,980,138,726
13.  Cost of investments acquired (long-term only):
13.1 Bonds .1,913,257,180 | ..oooorienee 2,873,185,262
13.2 Stocks 117,347,449 | oo 295,247,369
13,3 MOMQGAGE I0BNS.......couivieieciiicieie ettt bbb sttt a b s bt st s s bbb s b st tes s s bensenas | Hiebanssssessesnsentesesstensessessnsans | sbssstesesesten e bbb s s st st st
134 REAIESTALE. .....u.vveeeeeee ettt bttt ettt | senssiessen st 4,526,545 | ..ooovireiein 9,545,640
13.5  OFNEr INVESIEA @SSELS........uvvcircieciieicieiiiei ettt bbbt bbbttt | ebsesbanbaneenbesenenes 16,887,335 | ..o 22,106,642
13.6  MiSCEllANEOUS APPICALIONS. ........vuiviiiceeiiicteiiseiei ettt sttt s bbb s s st s b s s et s b b se b s s ea s s s b essntenensnsens | sbsssesessnsesessnsesnnan 2,063,509 | ..o 45,884,015
13.7 Total investments acquired (LINES 13.110 13.6)........cccvrercrriiieiecsreeeeese e 2,054,082,018 | ...cooovernnnee. 3,245,968,928
14.  Net increase (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES......vuiveieeieiicieiieie etttk s st s bbbt s st ssesns | Hiebsnsassessesnsantessesssensessensnsens | sesssestessesnsessessessessnsansessesantes
16.2 Capital and paid in SUPIUS, 1SS trEASUNY STOCK. ...........ruuruureererrireeereieis e eseeeseess ettt e st ese st s s ss st ent s estenens | sessessassseesessestnesestesssessessentans | sestesssssssssasssssnssessasssnesantnenns
16.3 BOITOWEM fUNGS.......vevoereieiciiei ittt bbbkt entens | sbnesbsesiseniseniras 517,113,868 | ..oovvvvevcrrene 175,458,871
16.4 Net deposits on deposit-type contracts and other INSUFANCE TADIIIHIES. ..........c.ruuereruririereieireeie et esessenees | seeseeseseee st estseesestesssessessestns | sestessessessassssssessessasssessassnenns
16.5 Dividends to stockholders
16.6 Other cash provided (applied)... ..(125,391,921)| . ..(60,268,571)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).... 391,721,947 | oo 115,190,300
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Ling 15 plus LiN€ 17).......ccueeriuneernrneneeneirnenenns | v 107,745,334 | ..o (223,501,757)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YBAI.......euceieieciite ettt bbb bbb st bbb s sttt s s bnae s sannns | sbensessessesnsneas (149,593,294) | ...cvvvvererrrnn 73,908,463
19.2 End of period (LINE 18 PIUS LINE 19.1)........cvurieiieriieiiececec sttt enstesssnnsns | oenssesssesssenssennens (41,847,960) | .....ocoovverenne (149,593,294)
|No‘[e: Supplemental disclosures of cash flow information for non-cash transactions: | ‘
20,0007 ittt et f R kR R R R R E SRR E R E R E A E AR E L EeEE £ eLE LA eLE LA 4LE 4R 4R LR E e EE L E LR oLk eeE ek ekttt | 4ehEeREeeE ek ek etttk ennb s | chbeet et et ettt
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PO YEAI. ... sssssesess | cesiesssnessenesens 1,730,312 | oo 196,381 | .covovvrrrereinnns 1,074,346 | ..o, 207,067 | ..ovverreeeerirrerirenens 4,082 | oo 19,528 |..vvoeveeriienriennns 82,797 | .o 93,280 [ vvoueeeerireirienesienisnes | e 52,831

2. First QUAMET.....c.oucvieceericeescseesesesennienesenes [ reeeenenisesinenens 1,727,099 | oo 209,925 | ..o 1,036,992 |..cvoerireriicrinne. 212,564 | ..o 3442 | s 18,031 | 82,007 | ..ovevererrirrrinnns 108,011 [ oo | eeeerieneseereesei 56,127
3. 8CONA QUAIET.......orveeerrieiiiieeireireireireireiseereireies | eererieniesienins 1,709,851 | .oovoeeeincine 211175 | 1,019,238 | .o 211,830 | o 3,598 | 17,519 [ 82,295 | oo 108,165 | oveveeereeereeererereenisnesens | cereeeeeeesneneesess 56,031

4. Third QUAMET. ..o enins | eseseaee e 0 [ oot [ e nes | et nnes | crieni et ens | erieri ettt ens | erbeti et rens | setne e r et ens | erbteen ettt niens | sebee ettt
5. Current Year

Hospital Patient Days Incurred

Number of Inpatient AdmISSIONS.........cccocvieiiiieiiiieinnnns

Health Premiums Written (a)

Life Premiums Direct.............

Property/Casualty Premiums Written.............cccocoveereiennnn.

Health Premiums Eamed.......

Property/Casualty Premiums Earned.............cccocevvvireunnnne

Amount Paid for Provision of Health Care Services............

Amount Incurred for Provision of Health Care Services......

................ 3,157,313,728

................ 3,266,358,398

.................. 224,479,977

.................. 235,903,514

................ 1,884,752,413

................ 1,917,471,519

.................. 212,677,849

.................. 219,971,971

...................... 6,946,408

...................... 6,976,455

.................... 38,409,416

.................... 38,991,017

.................. 159,726,672

.................. 156,614,213

.................. 517,687,613

.................. 548,680,494

.................. 112,633,380

.................. 141,749,215

For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....630,139,933.
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31-60 Days 61-90 Days 91-120 Days Over 120 Days Total
Claims Unpaid (Reported)
0399999. Aggregate Accounts Not Individually Listed-COVEred...........cocovromrsrerrrerresrersrissrsrsesssnesnenes [ oo sseseersssseereenees 25,679,290 [ covvooveeerceercses e 519,062 | oo R I YRV A3 oo 26,233,327

0499999. SUbtOtalS.........couvrrvriririsriisrirsisss s

...25,679,290 | .

519,062 | ...

32,708 | .

2,124 |

..26,233,327

0599999. Unreported Claims and Other Claim Reserves

700,994,364

0799999. Total Claims Unpaid

727,227,691

0899999. Accrued Medical Incentive Pool and Bonus Amounts

..32,355,092
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital ANd MEAICAL)...........cccueuuieiiiicieiese sttt b ettt ssessentans | sbsbssssessestansesseseans 325,132,123 | .o 1,806,425,217 | ..ocovirrerreeiererenins 47,430,903 | ..o 353,750,612 |.coevverererirereinns 372,563,026 |...oovverereririreins 365,980,538
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

Blue Cross Blue Shield of Michigan (the “Company”) is incorporated as a
nonprofit health care corporation under the provisions of Michigan Public Act 350
of 1980, as amended (“P.A. 350"). Hospital, medical, and other health benefits
are provided under contracts with subscribers. The Company also operates
health maintenance organization (“HMQ”) subsidiaries that provide health care
services to subscribers and contracts with various physician groups, hospitals,
and other health care providers to provide such services. In addition, the
Company operates subsidiaries that provide workers’ compensation and long-
term care insurance.

Michigan Office of Financial and Insurance Regulation (“OFIR”) recognizes only
statutory basis accounting practices prescribed or permitted by the state of
Michigan for determining and reporting the financial condition and results of
operations of an insurance company. With the exception of the accounting
treatment for Premium Deficiency Reserves as discussed in the following
paragraph and footnote # 29, OFIR adopted the National Association of
Insurance Commissioners’ Accounting Practices and Procedures Manual (“NAIC
SAP”) as the basis for its statutory basis accounting practices. The
Commissioner of OFIR has the right to prescribe or permit other specific
practices that may deviate from the Accounting Practices and Procedures
promulgated by the NAIC. The accompanying statutory basis financial
statements have been prepared in conformity with accounting practices
prescribed or permitted by OFIR.

In 2008, at the direction of OFIR, the Company limited its provision for Premium
Deficiency losses not to exceed a two year time period. This deviates from the
NAIC Accounting Practices and Procedures manual as prescribed in SSAP No.
54, Individual and Group Accident and Health Contracts that requires all
reasonable foreseen losses to be accrued. If the Company’s Premium Deficiency
Reserve losses were not limited to a two-year period, statutory surplus would be
decreased by $197,000,000 at June 30, 2009.

A reconciliation of the Company'’s capital and surplus between OFIR and NAIC
SAP as of June 30, 2009 is as follows:

Statutory Surplus - Ml OFIR $ 2,258,504,916
2008 Premium Deficiency Reserve Provision

for Losses Beyond two Years (197,000,000)
Change in Deferred Income Tax 39,400,000
Change in Non Admitted Assets (39,400,000)
Statutory Surplus - NAIC SAP $ 2,061,504,916

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of statutory-basis financial statements requires management to
make estimates and assumptions that affect the reported amounts of assets and
liabilities and disclosures of contingent assets and liabilities at the date of the
statutory-basis financial statements and the reported amounts of revenue and
expenses during the reporting period. Actual results could differ from those
estimates.

C. Accounting Policy

1. Short-Term Investments - Short-term investments and cash equivalents are
recorded at amortized cost, which approximates market value, and include
commercial paper, certificates of deposits, and other readily marketable
investments with initial maturities less than one year for short-term
investments and three months or less for cash equivalents.
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2. Bonds - Bonds not backed by other loans that have an NAIC designation of
one or two are stated at amortized cost using the interest method. Bonds with
an NAIC designation of three or higher are carried at the lower of amortized
cost or fair market value.

3. Common Stocks - Common stocks are valued as prescribed by the Securities
Valuation Office of the NAIC. Changes in unrealized appreciation and
depreciation in the value of common stocks are reflected as direct increases
or decreases in surplus.

4. Preferred Stocks - Preferred stocks are stated at book value for NAIC classes
one and two and lower of book value or market for NAIC classes three through
SiX.

5. Mortgage loans on real estate — The Company does not have any mortgage
loans.

6. Loan-backed securities are stated at the lower of amortized cost or fair value.
Premiums and discounts on loan-backed bonds and structured securities are
amortized using the retrospective method based on anticipated prepayments
at the date of purchase. Prepayment assumptions are obtained from broker
dealer survey values or internal estimates. Changes in estimated cash flows
from the original purchases assumptions are accounted for using the
retrospective method.

7. Investment in Subsidiaries and Goodwill - The Company uses the equity
method in accordance with SSAP No. 97, Investments in Subsidiary,
Controlled and Affiliated Entities in valuing its subsidiaries. In accordance
with SSAP No. 68, Business Combinations and Goodwill, the Company
reports its investments in subsidiaries inclusive of related goodwill balances.
Included in the Company’s common stock balance are the investments in Blue
Care Network of Michigan (BCNM), Accident Fund Insurance Company of
America (AFICA), and LifeSecure Insurance Company (LSI). Goodwill is
amortized over ten years. As of June 30, 2009 the breakdown between
goodwill and investments in subsidiaries is shown below.

June 30, 2009
Statement Value

Common Stock Investments in Subsidiaries:

Investment in BCNM* $ 369,588,000

Investment in AFICA 633,600,000

AFICA goodwill 29,987,550

Investment in Lifesecure 17,268,000
Amount included in common stock $ 1,050,443,550
Summary:

Investment in Subsidiaries $ 1,020,456,000

Goodwill 29,987,550
Total $ 1,050,443,550

* Includes investments in BCNM, Blue Care of Michigan, Blue Care Network Medical
Malpractice Self-Insurance Trust, Blue Care Network Stop-Loss, and Casualty Self-
Insurance Trust.

As of June 30, 2009 the Company’s goodwill balances were fully admissible.
The goodwill limitation calculated based on the SSAP 68 was $199,327,307
and the Company’s actual goodwill balance was $29,987,550, resulting in a
fully admitted asset.

On June 30, 2009, the Company sold its Dentemax subsidiary to Dental
Network of America LLC, a leader in the dental industry for $45,060,343,
resulting in a net gain from sale of $28,068,164. The sale will facilitate
enhanced dental products to our customers and solidify the Company'’s
position as a major carrier in the dental marketplace now and into the future.
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8.

10.

11.

12.

13.

14.

15.

16.

Investments in Joint Ventures, Partnerships and Limited Liability Companies -
The Company has minor ownership interests in partnerships and limited
liability companies. The Company carries the investment in partnership based
on the underlying audited GAAP equity of the partnership. BCBSM’s
investment in National Account Service Company (NASCO) was reported as
per SSAP 97 (8)(b)(ii).

Derivatives — NOT APPLICABLE

Premium Deficiency Reserve - A liability for premium deficiency losses is
recognized when it is probable that expected claim losses and allocable
administrative expenses will exceed future premiums on existing health and
other contracts without consideration of investment income. For purposes of
premium deficiency losses, contracts are grouped in a manner consistent with
the Company’s method of acquiring, servicing and measuring the profitability
of such contracts. Premium deficiency losses are generally released over the
period that the contract is in a loss position. As disclosed in footnote # 29, in
the fourth quarter of 2008 the OFIR issued a prescribed practice to limit the
time period for premium deficiency calculations to not exceed two years.

Liabilities for Unpaid Claim, Claim Adjustment Expenses, and Advances to
Providers - Liabilities for unpaid claims and claim adjustment expenses are
actuarial estimates of outstanding claims, including claims incurred but not
reported (“IBNR”). These estimates are based upon historical claims
experience modified for current trends and changes in benefit coverage, which
could vary as the claims are ultimately settled. Interim hospital advances are
reported as advances to providers. Processing expense related to claims is
accrued based on an estimate of expenses to process such claims. Revisions
in actuarial estimates are reported in the period in which they arise.

Capitalization Policy — The Company has not modified its capitalization policy
from the prior period.

Pharmaceutical Rebate Receivables — Pharmaceutical rebates are calculated
using estimates based on guaranteed rebate rates, drug benefit trends and
membership.

Real Estate — Real estate occupied by the Company is stated at cost and is
depreciated using the straight-line method over estimated useful lives ranging
from 30 to 40 years for buildings.

Long-Lived Assets - Long-lived assets held and used by the Company are
reviewed for impairment based on market factors and operational
considerations whenever events or changes in circumstances indicate that the
carrying amount of an asset may not be recoverable.

Premiums and Fee Revenues - Premiums, which generally are billed in
advance, are recognized as revenue during the respective periods of
coverage. Premiums applicable to the unexpired portion of coverage are
reflected in the accompanying statements as aggregate health policy
reserves.

Fee revenue primarily consists of administrative fees for services provided
under administrative service contracts (“ASC”), including management of
medical services, claims processing, and access to provider networks. Under
ASC arrangements, self-funded groups retain the full risk of paying claims.
Amounts due from ASC groups are equal to the amounts required to pay
claims and administrative fees. Administrative fees are earned as services are
performed and are calculated based on the number of members in a group or
the group’s claim experience. Since benefit expenses for ASC arrangements
are not the responsibility of the Company, claims paid by the Company and
the corresponding reimbursement of claims are not reported in the
accompanying statutory basis financial statements. Administrative fee
revenues related to ASC arrangements are included as a reduction in
operating expenses, cost containment expenses, and other claim adjustment
expenses.
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2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS - No Significant
Change.
3. BUSINESS COMBINATIONS — Effective March 31, 2009, the Company received

approval from the Office of Financial and Insurance Regulation (OFIR) to merge
Michigan Health Insurance Company (MHIC) into LifeSecure Insurance Company
(LSI). Prior to the merger both MHIC and LSI were wholly owned subsidiaries of
BCBSM. MHIC had no active membership and its operations had been limited to
run-out claims since 2007. Upon the merger, MHIC's certificate of authority was
terminated and all its statutory assets and liabilities, including $8.6 million of cash
and investments, were assumed by LSI.

The merger of MHIC resulted in BCBSM expensing approximately $22,800,000 of
goodwill that was included in the Company’s carrying value of MHIC.

4. DISCONTINUED OPERATIONS — NOT APPLICABLE
5. INVESTMENTS

A. Mortgage Loans — NOT APPLICABLE

B. Debt Restructuring — NOT APPLICABLE

C. Reverse Mortgages — NOT APPLICABLE

D. Loan-Backed Securities - Loan-backed securities are stated at the lower of
amortized cost or fair value. Premiums and discounts on loan-backed bonds and
structured securities are amortized using the retrospective method based on
anticipated prepayments at the date of purchase. Prepayment assumptions are
obtained from broker dealer survey values or internal estimates. Changes in
estimated cash flows from the original purchases assumptions are accounted for
using the retrospective method.

E. Repurchase Agreements — NOT APPLICABLE
F. Real Estate — NOT APPLICABLE
6. JOINT VENTURES, PARTNERSHIPS, AND LIMITED LIABILITY COMPANIES

A. The Company has no investments in partnerships or limited liability companies
that exceed 10 percent of its admitted assets.

B. The Company did not recognize any impairment for its investments in
partnerships or limited liability companies during the statement period.

7. INVESTMENT IMPAIRMENT

The Company has an established investment impairment policy and continuously
monitors its investments for declines in market value below book value that may
be other than temporary (OTTI). In accordance with INT 06-07 Definition of
Phrase “ Other Than Temporary”, the Company’s investment earnings year-to-
date 2009 OTTI includes $21,430,000 of investment impairment losses for
investment securities that have a fair market value less than their carrying value
and for which the decline in value was considered by management to be OTTI.
Under the provisions of INT 06-07 OTTI does not necessarily mean permanent,
but recovery is not expected in the near-term. To determine if a security is OTTI
impaired, the Company regularly performs a review of its securities. Factors
taken into account for each individual security include: the length of time and
extent to which the fair value has been less than cost; the underlying financial
condition and the specific circumstances that are impacting the issuer in the
marketplace and whether the Company has the intent and ability to hold the
security for a period of time sufficient to allow for any anticipated recovery in
value. When evaluating the underlying financial condition of a security the
Company generally reviews any debt security with a fair market value below its
carrying value by more than 20 percent. Specific criteria for debt securities
included: NAIC ratings, interest coverage ratio and ratings outlook. As of June 30,
2009, the write-down to fair market value of debt securities resulted in
approximately $6,992,000 of OTTI losses.
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10.

11.

For equity investments the Company reviewed securities with a fair market value
below its carrying value by more the 30 percent. Specific criteria used for equity
security OTTI determination included analyst outlook and comparing the carrying
value of the investment to target prices determined by rating analysts. As of June
30, 2009, the OTTI write-downs to fair market value for equity securities resulted
in approximately $14,438,000 of losses.

For securities with market values below cost that were determined not to be OTTI,
at June 30, 2009, the Company has the ability to hold these investments for the
foreseeable future and will regularly monitor the existing unrealized loss, as well
as any additional losses through future evaluation points. At future evaluation
points the Company will again consider available evidence to evaluate potential
impairment of its investments and determine if OTTI is apparent, at which time the
Company will also determine if the investment should be sold or continue to be
held in the investment portfolio and an impairment charge recorded. For declines
in market value related to general market movement in interest rates, securities
are not considered impaired, unless the Company has the positive intent to sell
the security as of the reporting date.

Investment income due and accrued with amounts that are over 90 days past
due will be non-admitted.

No investment income due and accrued was non-admitted at June 30, 2009.
DERIVATIVE INSTRUMENTS — NOT APPLICABLE
INCOME TAXES - No Significant Change.
INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

The Company conducts business with its wholly owned subsidiaries on a routine
basis. The Company has agreements with each of its wholly owned subsidiaries
under which both or either parties may provide services to each other. The
agreements provide for monthly payments and a year-end settlement based on
actual cost of services performed. All related-party receivable and payable
balances are recorded as either amounts due to or from subsidiaries and
affiliates.

DEBT

The Company, as a member of the Federal Home Loan Bank of Indianapolis
(FHLBI) has borrowings outstanding in the amount of $830,646,846 as of June
30, 2009, of which $532,978 is accrued interest due. Of these borrowings,
$46,000,000 was obtained in 2006 under the FHLBI's Community Investment
Program used to finance the Company’s Detroit Campus Improvement Project.
The term of this loan is for ten years and is subject to floating interest rate
provisions that reset every three months based on the FHLBI's cost of funds.
Interest is paid monthly on the outstanding balance. During 2007 and 2008, a
total of $200,000,000 with a term of five years was borrowed to take advantage
of favorable borrowing terms. In 2009, another $85,000,000 and $170,000,000
was borrowed for 90 days at .43% and .40% maturing on July 15th and July 21%,
respectively. These borrowings were used to take advantage of an arbitrage
opportunity. At June 30, 2009, $69,113,868 of a five-year amortizing loan was
outstanding with a maturity of January 15, 2014. The loan was taken out to take
advantage of a favorable interest rate. Two loans of $100,000,000 each were
taken out for 60 days maturing on August 11" and 14", 2009 at rates of .54%
and .55%, respectively. These loans were also taken out for arbitrage and
liquidity purposes. Finally, $60,000,000 was borrowed overnight for liquidity
purposes at a rate of .56%. Interest is payable monthly and all loans are
collateralized by government securities at 105% of the outstanding loan balance.
The weighted average borrowing rate as of June 30, 2009 is 1.41% with a
weighted average maturity of 1.34 years.

The following table provides a breakdown of outstanding loans made with FHLBI:
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Year Interest 12/31/2008 6/30/2009

Originated Term Rate Description Balance Balance
2006 10 year 0.40% FHLBI - BCBSM parking garage $ 46,000,000 $ 46,000,000
2007 5 year 4.11% FHLBI - BCBSM liquidity and arbitrage 150,000,000 150,000,000
2008 5 year 4.17% FHLBI - BCBSM liquidity and arbitrage 50,000,000 50,000,000
2008 5Syear 2.59% FHLBI - BCBSM liquidity and arbitrage 69,113,868

2008  overnight variable FHLBI - BCBSM liquidity and arbitrage 67,000,000

2009 60 days 0.54% FHLBI - BCBSM liquidity and arbitrage 100,000,000
2009 60 days 0.55% FHLBI - BCBSM liquidity and arbitrage 100,000,000
2009 90 days 0.43% FHLBI - BCBSM liquidity and arbitrage 85,000,000
2009 90 days 0.40% FHLBI - BCBSM liquidity and arbitrage - 170,000,000
2009 overnight 0.56% Liquidity - 60,000,000
Total outstanding loans $ 313,000,000 $ 830,113,868
Accrued interest 421,000 532,978
$ 313,421,000 $ 830,646,846

12. RETIREMENT PLANS, DEFERRED COMPENSATION, POST EMPLOYMENT
BENEFITS AND COMPENSATED ABSCENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan

Substantially all employees who meet certain requirements of age and length of

service are covered by the Company’s defined benefit retirement income plans.

Benefits paid to retirees are based on age at retirement, years of credited
service and highest monthly average earnings over 60 consecutive months.

The company maintains a separate plan for unionized employees and
employees not represented by the union. Under the Company’s retirement
account plan for non-represented employees, each participant has an account
balance to which interest and earnings credits are added. Interest is credited

guarterly based on the prior August one-year Treasury bill rate. For employees

hired prior to January 1, 2007, annual earnings credits of 6% to 10% are credited

to participants’ account balances on a monthly basis and monthly 2% annual
transition credits are made through 2008. For employees hired on or after
January 1, 2007, annual earnings credits of 3% to 5% are credited to
participants’ account balances on a monthly basis. Employees can elect to
receive the lump-sum value of their vested account balance or monthly

payments at retirement or termination. Effective January 1, 2009, the Company

will provide defined benefit cash balance pension program for newly-hired
represented employees.

The Company expects to record a significant reduction to statutory surplus in the
fourth quarter of 2009 to reflect the fact that the accumulated benefit obligation
(ABO) in the employee defined benefit plans exceeds the fair market value of
plan assets. The current short-fall, which did not exist at the Company’s most
recent measurement date at September 30, 2008, is largely due to the significant
decline in the financial markets that occurred in the fourth quarter of 2008 which
resulted in lower asset values and discount rates used to measure the pension
plan obligations.

Pursuant to the guidance contained in SSAP No. 89, Accounting for Pensions, a
Replacement of SSAP No. 8, when the ABO of the pension plan exceeds the fair
market value of plan assets at the measurement date, an additional minimum
liability (AML) is required to be recognized in the Company’s financial statements
with a corresponding reduction to statutory surplus. Under SSAP 89, the
Company’s anticipated AML is required to be recognized after the Company’s
next measurement date which is September 30, 2009.

A summary of the Company’s pension plan funded status at December 31, 2008
using the ABO and plan assets at the last measurement date of September 30,
2008 and a projection using December 31, 2008 information is set forth below:
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13.

Balance Sheet Date

Measurement Date

FMV of Plan Assets

ABO

Funding Surplus

Actual
12/31/2008
9/30/2008

$692,843,511

(683,607,170)

Projected
12/31/2008
12/31/2008

$539,304,568

(823,514,269)

(Shortage) $9,236,341 ($284,209,701)
Discount rate for obligation

Non-union plan 8.45% 6.90%
Union Plan 8.25% 6.35%
Expected long-term rate of

return on plan assets 9.00% 9.00%

It is important to note that given the current volatility in the financial markets, the
ultimate measurement of plan assets and obligations could be significantly
different from the potential shortfall presented above. Management continues to
monitor the funded status of the pension plans closely to ensure there are
sufficient assets in the plans to meet the on-going payment obligations to
retirees.

Defined Contribution Plan — No Significant Changes
Nongqualified Plans — No Significant Changes
Multi-employer Plans — NOT APPLICABLE
Consolidated/Holding Company Plans — NOT APPLICABLE

Post employment Benefits and Compensated Absences — NOT APPLICABLE

CAPITAL AND SURPLUS, SHAREHOLDERS’ DIVIDEND RESTRICTIONS AND
QUASI-REORGANIZATIONS.

Under the provisions of P.A. 350, the Company must maintain adequate
subscriber reserves to comply with Section 403 of the Michigan Insurance Code,
which requires authorized insurers to be safe, reliable and entitled to public
confidence. As a result, the Company is required to file with OFIR, on an annual
basis, its risk-based capital (“RBC”) calculation based on the National
Association of Insurance Commissioners (“NAIC”) model. P.A. 350 requires the
Company to maintain a RBC ratio of at least 200% but not to exceed 1,000% of
subscriber reserves. At June 30, 2009 the Company was in compliance with the
RBC requirement.

BCBSM has no preferred stock outstanding.

Under the provisions of P.A. 350, the Company is deemed a charitable and
benevolent institution whose primary purpose is to promote the distribution of
healthcare services for all Michigan residents. As such, the Company has no
investors or contributed capital.

Dividend payment restriction — NOT APPLICABLE

Surplus Restriction — NOT APPLICABLE

The total amount of advances to surplus not repaid — NOT APPLICABLE
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G. The amount of stock held by BCBSM for special purposes — NOT APPLICABLE

H. Special surplus funds changes — NOT APPLICABLE

The portion of unassigned funds (surplus) represented or reduced by each item
below:

a. Unrealized gains and losses $ 178,737,530
b. Nonadmitted asset values $ (100,923,782)
c. Provision for reinsurance $ 0

J. Surplus debentures of similar obligations — NOT APPLICABLE
K. Impact of any restatement due to quasi-reorganization — NOT APPLICABLE

L. Effective dates of all quasi-reorganizations in the prior 10 years — NOT
APPLICABLE

14. CONTINGENCIES

A. Contingent Commitments — NOT APPLICABLE

B. Assessments — NOT APPLICABLE

C. Gain Contingencies — NOT APPLICABLE

D. Claims Related Extra Contractual Obligation Lawsuits — NOT APPLICABLE

E. All Other Contingencies — No significant change.

15. LEASES

In 2008, the Company exercised the 5-year lease renewal option contained in the
sale and leaseback agreement with RBS Asset Finance that was originally
executed in 2003. In the original transaction the Company sold substantially all
its computer hardware and capitalized software at a sale price equal to net book
value and subsequently leased the assets back. There was no gain or loss
recognized on this transaction. The lease balance at June 30, 2009 was
$67,367,365.

As part of the sale and leaseback financing agreement, the Company is required
to maintain a letter of credit to collateralize the transaction. The current letter of
credit is with Comerica Bank. The amount of the letter of credit is equal to 100%
of the entire lease balance then outstanding. The term of the letter of credit is for
one year and will renew annually.

The Company entered into a new sale and leaseback agreement with Bank of
America on December 31, 2008. Under this transaction, the Company sold and
leased back capitalized software not covered under the sale and leaseback
transaction with RBS Asset Finance. The sale price of $74,900,000 for the
capitalized software was equal to the net book value of the assets, accordingly
no gain or loss was recognized.

The lease term is five years and monthly lease payments are based on a 5-year
amortization. The lease balance at June 30, 2009 was $68,198,668.

As part of the financing agreement, the Company is required to maintain a letter
of credit to collateralize the transaction. The current letter of credit is with the
Federal Home Loan Bank of Indianapolis. The amount of the letter of credit is
equal to the stipulated loss value percentage which approximates 105% of the
outstanding lease balance. The term of the letter of credit is for five years.

The sale-leaseback transactions have been accounted for under SSAP No. 22,

Leases, which requires a sale of equipment that is accompanied by a leaseback
of all or part of the equipment be accounted for as an operating lease. The rent
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expense incurred through June 30, 2009 related to the sale-leaseback
transactions was $17,055,715.

Future minimum lease payments as of June 30, 2009, in connection with the sale-
leaseback transactions are as follows:

Lease Payments Under Sale-

Year Ending December 31 Leaseback Agreement
2009 $ 17,055,716
2010 34,111,432
2011 34,111,432
2012 34,111,432
2013 and thereafter 30,789,470
Total Minimum Payments $ 150,179,484
Less amount representing interest (14,613,450)
Sale-leasback obligation at June 30, 2009 $ 135,566,034

16. INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET
RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF CREDIT
RISK — NOT APPLICABLE

17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND
EXTINGUISHMENTS OF LIABILITIES

The Company, in the normal course of business, enters into security lending
agreements with various other counterparties. Under these agreements, the
Company lends various securities in exchange for collateral consisting primarily of
cash or U.S. government-backed securities, approximating 102% of the value of
the securities loaned. The collateral is marked to market on a daily basis. Cash
collateral is invested by the custodian banks in a short-term high quality fund. The
security lending agreements are primarily overnight in nature and subject to
renewal or termination. If the agreement is terminated, the securities are returned
to the Company. At June 30, 2009 and December 31, 2008, the Company had
securities loaned of $494,922,914 and $834,927,549, respectively, with
corresponding cash collateral of $503,781,783 and $851,321,750, respectively
and non-cash collateral of $3,619,682 and $5,271,475, respectively.

18. GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED A&H PLANS
AND THE UNINSURED PORTION OF PARTIALLY INSURED PLANS

A.

B.

ASO Plans — NOT APPLICABLE
ASC Plans - The loss from operations of administrative service contracts (ASC)

uninsured plans and the uninsured portion of partially insured plans (ASC plans
with stop loss coverage) for the period ended June 30, 2009, are as follows:
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19.

20.

ASC Plans
without stoploss

ASC Plans
with stoploss

Gross reimbursement for medical cost incurred $ 2,785,302,010 $ 2,658,081,991 $

Gross administrative fees accrued 162,510,050 220,793,950

Subsidy transfer (546,486) (22,039,399)

Gross expenses Incurred (claims and

administrative)

2,963,381,147 2,896,112,802

Total

5,443,384,000
383,304,000

(22,585,885)

5,859,493,950

Total net loss from operations $

(16,115,574) $  (39,276,260) $

(55,391,834)

Net Underwriting Gain(Loss)

Premium fees and reimbursements

Claims Incurred

Administrative Expenses

Insured ASC Total
$ 3,509,380,211 $ 5,826,688,000 $ 9,336,068,21
3,265,839,063 5,443,384,000 8,709,223,06
386,810,251 416,109,948 802,920,19

Total Operating Expenses 3,652,649,314 5,859,493,948

Senior Cost Transfer

22,585,885 (22,585,885)

9,512,143,262

Underwriting Gain/(Loss) before PDR (120,683,218) (55,391,833)

Premium Deficiency Reserve 5,500,000 -

(176,075,051)

5,500,000

Underwriting Gain/(Loss) After PDR $ (115,183,218) $ (55,391,834) $

(170,575,051)

C. Medicare or Similarly Structured Cost Based Reimbursement Contract — NOT

APPLICABLE

DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL
AGENTS/THIRD PARTY ADMINISTRATORS - NOT APPLICABLE

OTHER ITEMS

A. Extraordinary Items — NOT APPLICABLE

B. Troubled Debt Restructuring — NOT APPLICABLE
C. Other Disclosures:

Blue Cross Blue Shield Association ("BCBSA") Deposit - As part of its Blue

Cross Blue Shield Association (“BCBSA”) license requirements, the Company is
required to maintain a custodial bank account to assure the payment of claims in
the event of the Company’s insolvency. The account balance is calculated as a

percentage of the Company’s unpaid claim liability and consists primarily of

marketable securities. The funds in the account are included in the Company’s
investment portfolio. The Company has the ability to trade and transfer securities

within the account as long as the balance in the account is at or above the

required minimum. The required balance for the period April 1, 2009 through

March 31, 2010, is $138,700,000. At June 30, 2009, the balance in this
custodial account was $145,064,750.

D. Uncollectible Assets on Uninsured plans — NOT APPLICABLE
E. Business Interruption Insurance Recoveries — NOT APPLICABLE

F. State Transferable Tax Credits - NOT APPLICABLE

Q10.9



Statement as of June 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

G. Aggregate amount of deposits admitted — NOT APPLICABLE
H. Hybrid Securities — NOT APPLICABLE
I. Subprime Mortgage Related Risk Exposure —
The Company does not engage in sub-prime residential mortgage lending. In
addition, the Company does not own any securities within the investment portfolio
with sub-prime exposure. The Company does not have any underwriting risk on
policies issued for Mortgage Guaranty or Financial Guarantee insurance coverage.
21. EVENTS SUBSEQUENT — NONE
22. REINSURANCE - No significant change.

23. RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO
REDETERMINATION — No significant change

24. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSE-
This estimate is based upon historical claims experience modified for current trends
and changes in benefit coverage, which could vary as the claims are ultimately
settled. Processing expense related to claims is accrued based on an estimate of
expenses to process such claims. Revisions in actuarial estimates are reported in
the period in which they arise.

25. INTER-COMPANY POOLING ARRANGEMENTS — NOT APPLICABLE

26. STRUCTURED SETTLEMENTS — NOT APPLICABLE

27. HEALTH CARE RECEIVABLES — The Company’s healthcare receivables are in
conformity with SSAP 84

28. PARTICIPATING POLICIES — NOT APPLICABLE
29. PREMIUM DEFICIENCY RESERVES

Premium deficiency reserves at June 30, 2009 and December 31, 2008, consist of

the following:
Balance Additional Balance

12/31/2008 Provision Amortization 6/30/2009
MIChild $ 11,200,000 $ $ 5,500,000 $ 5,700,000
Individual 209,700,000 209,700,000
Medicare Complementary 126,500,000 126,500,000
Total $ 347,400,000 $ - $ 5,500,000 $ 341,900,000

Medicare

Projected Loss by Year MIChild Individual Comp Total
2009 year $ 11,200,000 $ 106,850,000 $ 67,000,000 $ 185,050,000
2010 year 102,850,000 59,500,000 162,350,000

$ 11,200,000 $ 209,700,000 $ 126,500,000 $ 347,400,000

The MIChild premium deficiency reserve (PDR) was established for the anticipated
losses on the state sponsored insurance program, which provides health and dental
benefits for uninsured children of Michigan’s working families. At October 1, 2008,
the Company established a premium deficiency reserve of $15,100,000 based on a
current valuation of anticipated losses for the contract period ending September 30,
2009. At December 31, 2008 the outstanding balance of $11,200,000 represents
anticipated losses for the current contract period. For the 2006-2008 contract years,
an agreement with the state of Michigan limits the Company’s annual underwriting
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loss from the MIChild program to $15,500,000 per year, as such, a receivable for
excess losses of $20,126,000 was established at June 30, 2009.

The premium deficiency reserve for the Company'’s individual business and the
Medicare complimentary business were established for anticipated losses for the
contract years 2009 through 2010, primarily due to expected future premium rate
increases being insufficient to cover future benefit trends. During the second quarter
of 2009 the Company did not release any of the premium deficiency provisions for
the Individual and Medicare Complementary lines due to current uncertainty
regarding pending premium rate requests with OFIR and emerging benefit trends.
The Company intends to appropriately adjust the reserves in subsequent quarters
once the aforementioned uncertainty is resolved.

Premium Deficiency Reserve Prescribed Practice

In 2008, a state prescribed practice was issued by OFIR which limits the premium
deficiency reserve for the company’s individual lines of business to no more than
two years. In prior years, a provision for all individual business losses that could be
reasonably foreseen was determined. In 2008, if the provision for all individual
business losses provided for all reasonably expected individual losses, an additional
liability of $197 million would be recorded in the statutory statements. The
prescribed practice as set forth in order No. 08-060-M is set forth below.

Nonprofit health care corporations must prepare their financial statements in
accordance with the NAIC Accounting Practices and Procedures manual except as
modified by this order. The NAIC Accounting Practices and Procedures manual
requires insurers to fully disclose and quantify any deviations from the practices and
procedures adopted in the manual in Note #1 of the financial statements. The
following modifies the NAIC Accounting Practices and Procedures manual guidance
for nonprofit health care corporations filing in Michigan.

SSAP 54

Statement of Statutory Accounting Principles #54, paragraph 18 requires
companies to record an additional liability known as a premium deficiency reserve
when expected claim payments or incurred costs, claim adjustment expenses and
administration costs exceed the premiums to be collected for the remainder of a
contract period. Determination of the appropriate contract period can be difficult
and subject to consideration of variable factors. Due to the fact that the number of
and variability surrounding the assumptions used to determine the liability increases
dramatically with each year added onto the time period, we are providing additional
prescribed guidance on the time period a nonprofit health care corporation should
use when reporting a premium deficiency reserve in the financial statements filed
with the commissioner. Any premium deficiency reserve recorded shall not be
booked beyond a two year time period.

30. ANTICIPATED SALVAGE AND SUBROGATION — No significant change.

Q10.11



Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCHlGAN

21

22

4.1

42

6.1

6.2

6.3

6.4

6.5

6.6
7.1

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2

9.21

9.3

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]
Ifyes,dateof change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes [ X] No[ ]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2007 ...
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2008.......coccveeene
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 6/16/2005..........ccoeverenee.
By what department or departments?
Michigan Office of Financial and Insurance Regulation
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[X] No[ ] NAT[ ]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT[ ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ 1] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].
1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC OTS FDIC SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
()  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response t0 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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9.31

10.1

10.2

1.

N

1.2

14.

N

14.2

15.

o

15.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $....

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0
. Amount of real estate and mortgages held in short-term investments: G 0

Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]

If yes, please complete the following: 1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

0 B =10 o [T $

14,22 Preferred SOCK.........cvvviviciicieieeiss sttt $

14.23 Common Stock.............. $

14.24 Short-Term Investments............ $ .

14.25 Mortgage Loans on Real Estate $ ..

1426 AllOHNET ...ttt s st es st st es s ss s sens st s s sens $

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe...........cocvovvvvrvvercecrerennen. $

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]

If no, attach a description with this statement.

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
State Street Insurance Services 801 Pennsylvania Kansas City MO 64105
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing, Indianapolis IN 46240
Comerica Bank Institutional Trust, P.O Box 75000, Detroit, Ml 48275
Fidelity Investments 100 Magellan Way, Covington, KY 41015

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

16.4  If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
105377 Loomis Sayles One Financial Center, Boston, MA 02111
106810 Munder Capital Management 480 Pierce St Birmingham, Ml 48009-6059
109591 Madison Squuare Investors 1180 Ave of the Americans, 22 nd floor, New York, NY 10036
108518 Snyder Capital Management, LP 1, Market Plaza, Steauart Tower,Suite 1200 San Francisco, CA 941
105958 The Vanguard Group PO Box 2900 Valley Forge, PA 19482
110441 Western Asset Management Co 385 East Colorado Blud, Pasadena, CA 91101
50584 Piedmont Investment Addvisors, LLC 411 West Chapel Hill Street, Suite 1100 Durham, NC 277701
113538 Atlanta Life Investment Advisors Herndon Plaza 100 Auburn Ave, NE Atlanta, GA 30303
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GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance | Authorized?

Code Number Date Name of Reinsurer Location Ceded (YES or NO)

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State,

Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

Arizona.............

Arkansas.........cooevveeeenerienienennns

California..........
Colorado...........

Connecticut..........ceevveverercreienens

Delaware

District of Columbia
[T 1o TR
Georgia.............

Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky..
Louisiana..........

Maryland...........
Massachusetts..

Michigan...........
Minnesota.........
Mississippi........
Missouri............

Montana............

Nebraska
Nevada
New Hampshire
New Jersey.......
New Mexico......
New York..........

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia.....

Washington.......

West Virginia....
Wisconsin

Wyoming...........

American Samo

U.S. Virgin Islan

Northern Mariana Islands.............

Canada.............

Aggregate Other alien...................

Subtotal............
Reporting entity

Employee Benefit Plans
Total (Direct Business)

contributions for

L= PR

1o

....593,372,739

....168,385,456

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins
for line 58 from overflow page.........cccccoveverernnnes

Total (Lines 580
(Line 58 above)

1 thru 5803 plus 5898)

(a)

Insert the number of L responses except for Canada and Other Alien.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Blue Cross
== Blue Shield
of Michigan
® ®

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIE LD
OF MICHIGAN
EIN 382069753
NAIC 54291, Group 572

10

| | | |
A ccident Fund Insuran ce *Health Care E xchange , LifeS ecure Hgldings Blue Care Network Blue Care of Mich g an,
Company of America LT D. Corpo ration of Michigan Inc.
EIN 38 -320 7001 d/b/a De nteMa x EIN20-142 0821 EIN 38-23 59234 EIN 38-25369 79
N AIC 10 166, Group 572 EIN 38-261229 8 N AIC 9 5610, Group 572 NA IC 520 37, Group 57 2
U nited Wisconsin
Insurance Co mpan y R
d/b/a United Heartland LlfeSeEg:“eplgrs‘yurance
EIN 39-0941450 . Blue Cross and
NAIC 20157, EIN 75-095615 6 BCN Service Blue Shie H of
Group 572 W1 NAIC 77720, Gro up 572 Co mpany Michig an Fo undation
EIN 38 -3134 881
Accident Fund General EIN 38-2 33850 6
Insurance Co mpan y
EIN 20-3058200
N AIC 12 7
e Blu eC aid of M ichi gan

EIN 32-0 02644 8
NAIC 11557 , Grou p 572

IAccident Fund National
Insurance Co mpan y
| EIN 20-3058291

N AIC 12305 Group 572

Third CoastlInsurance
Company
EIN 36-4072992
N AIC 10713,
G roup 5721L

CWIHoldings2006
CWI Ho Hings, Inc. S tatutory Trustl
EIN 52-2414206 EIN 32-6057193
NAIC 12177, NAIC 12177,
Group 572 DE Sarouo 572 DE
Blue Care Network B e Care Network*
MedtalMapractte Stop-Loss and C asuaty

How ard StreetInsur an ce
Sef-Insuance Trust Sef-Insurance Trust

EIN 38 6661861 EIN38-65%61862

S ervices
EIN 72-1615795
N AIC 12177,
Group 572 CA

*Blue Care Networkof Mthigan partcipates n these Trusts for self-nsurance pu pses.

o mpW es th suranceC o]
EIN 20-1117107
N AIC 12177,
Group 572 CA

Subchart Schedule Y as of 6/30/09 rev.
* DenteMax wassold as ofthe dose of business on June 30,2009. Itis therefore o . . . . . . .
All entitie s that donotreflect a particular state abbreviation aredomiciledin Michigan.

beha reflected as a subsidarv but will fall off from the 3rd Quarter Schedule.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

NONE



Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCHlGAN
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code

will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
Bar Code:
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Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2304. Company OWNEd AULOMODIIE............cccvuveriieeeieiceieteee ettt seessssssesaenas | seeseessssessesnaas 253,807 253,807
2305. Prepaid Pension Fund . ...131,052,329 ....131,052,329
2397. Summary of remaining Write-ins fOr LiNE 23...........cocuiiiiiriiiiiceseeecteseseeiecisss s sssssssesessnseneens | cverissaenans 131,306,136 | ............. 131,306,136
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2104. Accounts Payable to Health Care VENOrS..........c.ccuevieeieciiieveiesce e sesesessseeseesens | cveeveesieseneenns 83,857,405 |.... 83,857,405 | ..cceevrinnee 26,496,838
2105. Account payable to Other PIANS...........cccucveveiriveieie et snes | cvreseesinsesaenes 25,500,558 | ....covierireieieieeseeiens | e 25,500,558 12,203,723
2197. Summary of remaining write-ins for Line 21 109,357,963 | ....coooovvevririrerernen. 0 109,357,963 38,700,561
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SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ceicriieieiciise ettt nsns | sssessessssssessessssessenas 186,878,806 | ...covvvvvrrereireininns 193,473,211

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.

...9,545,640

3. Current year Change iN ENCUMDIANCES..........c.cueuiiiiiiieieisstese ettt sttt s st st b st et s st s s ssessssentes | 1ebistessessssensesses e s s s ens e s e s s bes e s e snss | Henbessessnsassessessesanbesse s et s b snsns
4. Total gain (loss) on disposals............ ..4,241,550 ..548,503
5. Deduct amounts received on disposals............cccerrrrrererrennn. 16,201,525 ..2,7147,235
6. Total foreign exchange change in book/adjuStEd CAMTYING VAIUE............c. ittt sessesssntas | ressestsesessessesssessessssssessessessssssessns | sesssessssesssssessessnsssssessassssssessssnnens
7. Deduct current year's other than temporary impairmeENt FECOGNIZEM. .........ccvuiueireieiiirieiee et | setestesesssessess s s st st s s s tessessesnss | £essessessssassessessesansessessesstessessssnsns
8. Deduct CUTeNt YEar'S EPIECIALION. ..........c.cveviriieisieteisec ettt s b s st a s b st a s ese s s s s bensetesensns | ebessssesessnsessssnsesansnsenas 4,868,995 | ...coooviieicieinas 13,941,313
9. Book/adjusted carrying value at end of current period (Lines 1#2+3+4-5+8-7-8)........cccoceierereriniieesseie s | evseeessssesessssssssnsens 174,576,381 | oo 186,878,806
10.  Deduct total NONAAMILEEA AMOUNES.............civiveiieieiciie ettt bbb bbb e s bbb b b st esas | eebsssessessssssssssessss st esses et anbessessessnes | Hensessesssssssessessnssstessessebantensessetnaans
11. Statement value at end of current period (Line 9 MinUS LINE 10)...........ccciviieiiiiiiiiciiceeisesieeie e ssresessssssssnsens | eerersnsesesssssesssssenns 174,576,381 | .o 186,878,806
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEa.........cvieirieriineirineineireeeeineinees | cevreeireiseseessseeesessesessesessesssssaees 0 | oot

2. Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION..........c..cveuivririiciiisecc ettt

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevierievceiieisccsieeenn .
Accrual Of dISCOUNL..........cvevvevereiricc et \
Unrealized valuation increase (deCrease).........ccovuireirreererserssenenesssenneenns

© N o ok

©

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

12, Total ValuAtion @IIOWANCE...........ceuriecieiiicie ettt bbb s bbb s bbb s e

13. Subtotal (Line 11 plus Line 12)......
14. Deduct total nonadmitted amounts............cccoeveereveinrrinieneneens
15. Statement value at end of current period (Line 13 minus Line 14

Total gain (I0SS) ON QISPOSAIS..........cueveereeieeiieiieieteetes ettt a bbbt a s et ns s st enen
Deduct amounts reCeIVEd ON AISPOSAIS...........c.cvveiiiiieiieieieisie ettt bttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.............coevevvereeerceeereevceeiseeenn.
Total foreign exchange change in book value/recorded investment excluding accrued interest..........ccoevevieieiverisinnnns
10. Deduct current year's other than temporary impairment reCogNIZEd..........covueurrerireirrirerer e

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAT.........ccceiicriiccieiee sttt

2. Cost of acquired:

2.1 Actual cost at time Of ACQUISIION...........cccveviriieiiciccce et baen

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................

9. Total foreign exchange change in book/adjusted carrying value...
10. Deduct current year's other than temporary impairment recognized.
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

............................... 74,484,378

(1,870,626) | ..

............................... 57,530,494

................................. 1,034,713
............................... 21,071,929

89,501,087

12, Deduct total NONAAMILEEA AMOUNES..........c.ccueiiieiieicicieie ettt bbb s b s st st en s e bnsenss | oetsstessessessnsasses st sstess et et antessessensnss | Hentessesssssssasses et sntenses et st ensensesnsans
13. Statement value at end of current period (Line 11 MINUS LINE 12).....cureiieeieiieisierissisi s ssesnssesssssssssssenssnssssssnssssssessssens | sesasssssssssssssnssssssnssens 89,501,087 | oo 74,484,378
SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI............cccvveeiieieieceicree e isneies | crevesieiesseesseesseans 4,236,762,224 | .....ovvvereerrrnn 4,360,336,113
2. Cost of bonds and stocks aCqUIrEd............ccrererrererereneenerneenreeeeeseeseeees ...2,030,600,629 3,168,432,631
3. ACCTUAL OF QISCOUNL........cviieiscicieiieietc ettt sttt bbb st st en s s ebntans | nebstessessesnsessessesnsantes 9,322,554 | .o 4,477,320
4. Unrealized valuation increase (decrease). .113,342,769 ..(173,416,568)
5. Total gain (loss) on disposals. 73,964,646 (29,291,353)
6. Deduct consideration for bonds and Stocks dISPOSEA Of ..........cccvuiieiiiiiecieicieee et ssbenas | sestesesessesaese s 1,790,978,820 | .....ccvvveveveireree 2,969,866,052
7. Deduct amortization Of PIEMIUM.........cccuiviueieiiieiei sttt bbb s bbb st s bt esssae s ssebesnsens | ebesssebesnsesesissebenantenas 5,451,296 | ..oovevierireereees 3,293,999
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE. ..ottt ssesssnsns | ressessssssessessessssssessesssessessassnssnssans | sessssssssessssnessessssssssssssasssnssessessnnens
9. Deduct current year's other than temporary impairment reCOGNIZEM...........c.ceuriiviiiiiieieeicee bbb s | eevenseresissesssssesssssseenas 19,259,480 | ...covvveeiieician 120,615,867
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).......ccceurirriurerrinrnineneieeissineiisssniens | eesersesssesessssenessens 4,648,303,226 | ...coooveeiiiens 4,236,762,224
11, Deduct total NONAAMILEEA MOUNES..........c.viiirieieicicse et s s s s st es s s e seseens | 4e8estetsesetsesanseseesnsenses et antessesetenss | Hessessessnsassansessnssnsensessnsansenensnsansans
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiueiiiiiiiiiieiciistsiies sttt sstesies e ssssssssssssneesnns | sensessssssensesssssseaa 4,648,303,226 | .........coouvne. 4,236,762,224

QsSI01
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O )OO OO OSSO SPSRRTRPIORON DR 2,385,886,892 | .....covvrrvrncriinnnee 723,712,684 | ...coovvrrrrrrienns 762,584,636 | ......oovverrrrrrririeens 7,694,668 | ....oocvvvrrrnenn. 2,385,886,892 | ......coneererenns 2,354,709,608 | ......ooomrrrrmmrrerrneriiinereineninns | cereesseessieenens 2,379,555,338
2. ClASS 2 (@)reruureeerueerismeresieenisnes sttt | sebieeene et 632,417,957 | .ocvvvorerircrinenn 285,976,303 | ....overmrrrirrcrnnns 196,473,990 |...coovvmvrrircrrennne (38,028,983) | ....covvvrrrirnenns 632,417,957 | ..oocvvecrriicnnns 883,891,287 | ...ooovoveererrireeeisnesnisessiies | sernesessnesesiseens 422,441,369
BT 0= I - OO ISP 56,041,206 | .....covrerrrrrrerreeene 8,773,231 | oo 10,225,918 | .o 12,558,830 | ..oovvvveereirciririnens 56,041,206 | ..covvvvrireiririinnns B7,147,349 | oot | e 30,164,000
4. CIASS 4 (B).rrrverrereeerseeessreessseeeessseess e ses s ess ettt sttt | enssst et 46,497,684 | ... 9,184,570 | covevvereerererieeeens 4,050,360 | ..ooorveernreriinneens 15,506,427 | ..ovvoorreverrriern 46,497,684 | ... 67,138,321 | ooveeereeeernererneeesnnenesneeesnns | cevesisneeesesnesineens 49,145,499
B CIASS 5 () eeruurerruseresmeressueessseesessseess s ess s st | Hesieesst e esnean 18,535,571 | covvvvrreeerneririneens 2,028,550 | ..ooooueeeereriiieeeens 3,458,251 | .oooovereereeerineeennd 6,129,203 | .ooooovrrerrrriiens 18,535,571 | vveererrrrereennnes 23,235,073 | covoorevernnenesneressnensssneesssnes | sessessssnesesssessens 20,891,354
B, ClASS B (8).rvruurereuurrermeresiceniseesis sttt | e 7,849,130 | oo 174,119 | oo 3,954,844 | ..o 3,161,291 | oo 7,849,130 | oo, 7,229,696 | ....ccvvericreensinisssesnsssennissnnes | nensressssnssssnesseens 7,146,602
7. TOMAI BONGS.....coveeceecicseess ettt 3,147,228,440 | .....cvovvvvenn 1,029,849,457 980,747,999 | ....ovvvrrerreens 7,021,436 | .ccovverriennnnn. 3,147,228,440 10:3,203,351,334 | oo 0 2,909,344,162
PREFERRED STOCK

8. ClASS T uuveeeeresecetieeess et sttt | cesi s 253,500 | cvvvoruerermreeineenisenesieenss s | seesseenss st st | st 72,552 | oo, 253,500 | .oocrvrrmrerereniiieenens 326,052 | .ooouereirreiieennieeienniens | s 254,085
0. ClASS 2..onvereireiie ittt ettt r s n st ssens | 4esestensessesses s et s st st e s e ssestens | sessesEess et essee s st et s st st s sesres | essietsessessantesses st st et e st essantas | Hiessessastiessessentens e ssessensansessente | Seuessessentantesestes s st e ss s s st e snes | eesstnsses st ensan s st essen s nssessentens | nessessestens et sessen s st et s s st st nsres | entsneestent st s n st n et
0T 0 T O o o O o oo OO OT P PO OO TETE) DT PT T
11, ClASS 4ottt | Seeebe e KLY A 274 | oot | ceveeese s (3,557) | ooreererereernnenisereennane KLY 274 | oo | e 4,030
12. Class 5 3,177,203 3,177,203 3,472,947 3,314,172
13, ClASS Bu.ovvvveervrreirceinneesi ettt | setere 29,987 | ovvviierriseniiisesnsesisessenns | s | cosssnsn s 3,257 | i 29,967 | .overrrnniriensrnnieniees 33,218 | | s 33,099
14, Total Preferred STOCK. ..ottt ssesssssssnns | sesessessssssssssssssssseass 3,464,227 | .o T648 | o [ 360,616 | .o 3,464,227 | .o 3,832,491 | .o {1 3,605,386
15, Total Bonds and Prefermed SIOCK..........wwwuureeemreeirrreesneeeessseeesseeeesssessssssesesss | seeessnsesessnsseeens 3,150,692,667 | ....ooerrerreeenn 1,029,857,105 | ....ovveerrrrrrrn 980,747,999 | ....ovooereerrrrirnens 7,382,052 | oo 3,150,692,667 | ......cooevrevrnnns 3,207,183,825 | ...ovoouererrrerenisneeeinenerneens (0] 2,912,949,548
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1S......... 0; NAIC2$%

0;

NAIC 3 §

0;

NAIC 4§

0;

NAIC5S........ 0;

NAIC 6 §.

......... 0.




Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCH|GAN

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtaIS......coeveveereeeereireeireireies | v 105,704,930 |.....cooeoveee. XXX vivivvvrireeneinene | eveeeinsinssiennsenns 105,689,096 | ...ooovvvereerrrreiinns 3,276,886 | ...covovvrverererrririinens 1,866,561
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........cvurieiiieiireie ettt ssesens | sbsssessessssnsessessesensenes 93,399,489 | .ovvvviireeieie 172,900,288
2. Cost of Short-term INVESIMENS ACAUITED. ..........cvevciciie ettt ssessesnns | sestesesssessesessanaes 1,364,287,307 | ocvvvereeeraes 1,967,976,137
3. ACCIUAIL OF BISCOUNL. ..ottt | bbbt bbb 138,833 | oo 53,402
4. Unrealized valuation INCIEASE (ECIBASE)...........wuururrereerrerreseeereeseiseesseeseeseessesseesesssssssese st esssessessesssessessessssssssesssssessessssssssess | sssesssssssssessssssessesssssnsssssassns (238) | oo 21,104
5. Total gain (I0SS) ON QISPOSAIS........cceviieiicieiiriieiie sttt bbbt b st b s b ettt b s st e s s s s s et b sebesnaes | sbebessesessssesessssebesnsesesnad (45,955) | covveviieieeee s 225,149
6. Deduct consideration received ON dISPOSAS.............c.eviviveiecicieiieie ettt sttt b st bestenaes | sessesssestesae s snaes 1,351,662,546 | ...coovvvcvrrercrn. 2,047,609,353
7. Deduct amortization Of PIEMIUM..........ccviiuiiicieiets et b bbb bbbt s b bbb s s s s et bstebessnsens | bebessebessssssesnsetessnsesesnaas 411,960 | covevieeeceeee e 167,238
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE...........c..ciuiueieicicieiie ettt sss et sbents | sebestessssbess s s b s sss st s b sstes e b s bnes | 4essessessssessessessesentesse s e bs b s s snsns
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........curuiurirriiiririiereireeeeiseseeeies e eesesesseseens | setsssessssssssnssssessssesenseesessesessesssanes | essessessssssssssessessnsessessesssensessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccevrrririeririrerieieiseesesessssnseiees | evressssssessesssessensens 105,704,930 | coovevereeeeiies 93,399,489
11, Deduct total NONAAMILIEA @MOUNTS.........c..cvuierieiiiiire ettt ees | FfeEb s bR bR ettt s | seb et ent bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiisiiiiiiieiieiisiesissisissssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssassans 105,704,930 | oo 93,399,489

QsI03




Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCHlGAN

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

QSI104, QSI05



Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCH|GAN
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

........................................ 593,857,957

............................................... 732,688

.......................................... 99,167,719

..................................... 2,139,608,190

............................................ 3,748,178

QSI06
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Current Quarter
4

Location 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
TOWER SERVICE CENTER.......occoititeiecteceeee e DETROIT ..o Mi........... 20311988 | VARIOUS......c et s 145,231,453 | oo 74,997,863
METRO SERVICE CENTERS. .. |SOUTHFIELD. ...12/31/1984 | VARIOUS.. 101,835,690 | .. ...43,925,256
0199999, TOIAIS. ... vttt ettt ettt ettt ettt sse s st sesess et ee sttt ee s bt et st et s sttt s et b et s s bt st b st et sttt en sttt en bt entens sbeniesaes 247,067,143 |... 118,923,119
0399999, TOIAIS. .....cuevueveitiiiiciseisiteie ittt ettt st s et s s st s b s bt s s s s s s s bbbt s b s e s b s RS eEs AR b AR s A bR A SRR Ae s e R s st e b s ke s ebens  Aebsetastessesastessesae s s e s e s e e et e s s s e R e s A s R R LA e R bR A S s e R bbb R ettt 247,067,143 | oo 0 118,923,119
Showmg all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent | Book/Adjusted Year's Total Book/Adjusted Gross Income|  Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B./A.C.V. Changein | Encumbrances | Received | Gain(Loss) | Gain (Loss) | Gain (Loss) | Incurredon | Expenses
Description of Property City State] Date Name of Purchaser Actual Cost |[Encumbrances Prior Year Depreciation | Recognized |Encumbrances| (11-9-10) B./A.CV. on Disposal During Year | on Disposal | on Disposal | on Disposal |[Encumbrances| Incurred
Property Disposed
Lansing Service Center. | Lansing | ML.. |4/23/2009 | Auto owners insurance Company ...... 16,841,463 |.....cc.cccoeevnees | crr. 12,132,893 | ........ 172,918 | eeeeeeeees | eveeeeeececeeees | e (172,918) | oo | s 11,959,975 | ..16,201,525 ...4,241,550 | ....4,241,550
0199999, TOMAIS..........ovveoeeeeeeeeeeeeeseeeeeee e eeseee e seee e seeeseseessesseesesssesesesesesesesesssesesssesesssesesssssesssnsesseeseens | coneee 16,841,463 ... 12,132,893 | ........ 172,918 | i [0 OO o I PO (172,918) | wovvvvinnerennnd0 | s 11,959,975 | ..16,201,525 ...4,241,550 | ....4,241,550
0399999, TOAIS........oorveeeeeeeseeeeeeeee e e esese s s e s ene s es s se s ee e s s ss s ens s s s s e ene s ens s enssesennseenesens | criiee 16,841,463 | ..o | s 12,132,893 | ........ 172,918 | v (O [TOON | I (O (172,918) | wovvvvirevrenn0 | s 11,959,975 | ..16,201,525 ...4,241550 | ...4,241,550




2030

Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9
Actual Additional
2 3 Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal |Excluding Accrued Increase (Amortization)/ |  Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date [ Interest Prior Year| (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE




Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- | Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation | Acquired | Strategy Acquisition Acquisition Encumbrances Investment Ownership
Any Other Class of Admitted Asset - Unaffiliated
HLM PARTNERS.........ooiiriirireireireise e BOSTON....cooeeeereieirrireieinas MA...... DIRECT ..ottt sssesssteessesssssesssnens | ssesesseneens 12/31/2005 | .....conv... 200,000 275,000
MTS INVESTORS,LP......ooovvrrrrirrenerrrerneecseneiseneeneeneennne. | NEW YORK..... . [NY..... DIRECT... .. |05/31/2001 | .. ....86,591 12,799 |
FEDERAL HOME LOAN BANK.......ccccovvnienee < |IN........ DIRECT .. | 08/05/2002 ...5,052,600 ...8,441,100 |..
3799999. Total - Any Other Class of Admitted Asset - Unaffiliated............ccoiiieiiiieieicsis st ...5,339,191 ...8,728,899

3999999. Subtotal - Unaffiliated.............cccorvnniiiniiiniiicsniisninn, ...5,339,191 ...8,728,899

€030

4199999. Totals........c..ooeveneee. ...5,339,191 ...8,728,899

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other Than | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, | Increase |(Amortization)/| Impairment Interest B./A.CV Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State] Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized | and Other |(9+10-11+12)] B.JA.C.V. on Disposal | Consideration| on Disposal | on Disposal | on Disposal Income

NONE
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CcusIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 JK 7[U.S. TREASURY NOTES.......cooiirireiiiitiiisssstessssisssssissbss sttt bees s s ssensneas [ [T T Y= oy oo DS — 106,148,438 | ......cou..... 100,000,000 |..cccooreerrrrrrnanee 373,641
0399999. TOtal - BONAS = U.S. GOVEIMMENE.......cuuivieieitiieiiestesicteseestsst s stess st ssesssss st ses sttt ss st st es st esb st b s ess st bsessantens  stssssssssssestnsasssessans ...106,148,438 | .. .100,000,000 |.... ...373,641
Bonds - U.S. Special Revenue and Special Assessment
3128MC F3 4 [FHLMC FGG1358B..........cceerreririirieiesisiseissiessssssssessssssssss s ssesssssssssssssssssssssessenens BANK OF AMERICAL..........cooveieeieiersstesesiesis et ssenasssaens 96,034,651 | ..cvererrrereinnns 200,072
3128MM KF 9|FHLMC FGG18293... BANK OF AMERICA... ...84,806,574 |.... ..176,680
31410K N9 1 |[FNMA FNBBI71B......crererrrererresiisssessssesessessssssssssssessenssessssseneas CS FIRST BOSTON.... 643, ..82,523,226 |.... ..189,116
3199999. Total - Bonds - U.S. Special REVENUE & SPECIAI ASSESSIMENES...........cecuiieiieirieiieereesiisessesestsssssessssssssssessssessessssassesins  sastsssessessssassessssssssssessessssessessesessessssasssssesssssssessessssassessssassessessssssessessssassesssansessetsnsssesssssssassessssassessesansans | sresnsassessn 272,529,984 |................ 263,364,451 | oo 565,868
Bonds - Industrial and Miscellaneous
00165A AA 6 |AMC ENTERTAINMENT, INC......coivireiecteceeiesete ettt VARIOUS ...ttt s
00828D AC 5|AFFINION GROUP, INC.... CS FIRST BOSTON
00828D AK 7|AFFINION GROUP, INC.... VARIOUS........cccovvunne.
01741R AD 4 |ALLEGHENY TECHNOLOGIES.........ccccevierriireieieeesee et nee CITIGROUP GLOBAL
018772 AL 7|{ALLIANCE ONE INTL...ooiviieiieeeieieseetss ettt sbs e VARIOUS.......ote ettt s
026874 BU 0|AMERICAN TNTL GROUP CORPORATE BARCLAY CAPITAL...
02687Q BW 7 |AMERICAN TNTL GROUP.........ccccevverrerernnes BARCLAY CAPITAL...
02687Q DG 0|AMERICAN TNTL GROUP BARCLAY CAPITAL...
03070Q AK 7 |AMERISTAR CASINOS........cccovrerrrirrireisriesssiessesssssessssssssssssssssssssssssssssssssssssssssensss | snvesinnnnns | 20000:09/21/2009...... | VARIOUS................
031652 AW 0|AMKOR TECHNOLOGIES..... VARIOUS.........ccovvene.
032511 BD 8|ANADARKO PETRO.............. CITIGROUP GLOBAL.
037933 AD 0|APRIA HEALTHCARE GROUP.. BANK OF AMERICA...
038101 AH 4 |APPLETON PAPERS, INC..... WACHOVIA.................
03938L AM 6|ARCELORMITTAL......... CITIGROUP GLOBAL.
044209 AC 8|ASHLANDINC....... VARIOUS........cccovuunne.
056039 AG 5|BWAY CORP..... WAMCO.
059511 AE 5|BACM 2007-2 A4............
060505 DR 2|BANK OF AMERICA CORP........ccecverrreerreiiereissiseisesssiesisssssiessssssssssessssssssesssnnss | essissenns | 2000.09/26/2009...... | VARIOUS...................
060505 DT 8|BANK OF AMERICA CORP... ol
06846N AB 0 [BILL BARRETT CORP........ccceesirrerersrirerseissiesisesessesssssessssssssssssssesssssssssessssssnssesiens | avvssssessans | 00eeens06/30/2009...... | BANK OF AMERICA........ooooviiciiieiseteee sttt ssnsnnas
07388Y AE 2|BSCMS 2007 PW1B Ad........covrrviererreiisrernsseiessssssssssssesssessesssssssssssssssessssssesenss | svssssessenss | 2eeesd 02202009000, [VARIOUS ..ottt ssnses
085789 AD 7|BERRY PETROLEUM
090613 AE 0|BIOMET,INC.............
09062X AA 1|BIOGEN IDEC, INC
111021 AD 3|BRITISH TEL PLC......oooiieiirieieiseiecseeteeses st snssnes
12189T AS 3 |BURLINGTON SANTA......ooiiirieireeiiee ittt sttt nen
125581 CT 3| CIT GROUP.........oiirieireiiseiseineieiissieeiesiesssssssssssssssssenssssssssssenssesssesssenssenssensss | sensssnssnne | 200eees 09107120090 cccs [JPMecoovionioiiien.
125896 BD 1|CMS ENERGY CORP............
126001 AD 8|CMP SUSQUEHANNA CORP
126650 BG 4 |CVS/CAREMARK...................
126650 BM 1|CVS/CAREMARK..
14987B AA 1| CC HOLDINGS GS......cooevvecrercrseiessesiesssisssessssssesssssssssssssessssssssssssssssssssssssesssnss | sessssnssens | 10reens04115/2009...... [WAMCO....ooivoiirercierieniene
156779 AC 4 |CERIDIAN.......cccocvvvrerrrrrrrrnns
165167 CC 9| CHESAPEAKE ENERGY CORP........ccccovrivrrreirnrinrrersrssnsssessssssssssssssssssensssssesssssssses | sesssssnnssns | 1eneens0411412009...... [WAMCO....ooivvirerreireierienine
172967 BU 4|CITIGROUP, INC.BDS..........
172967 CC 3|CITIGROUP, INC.......
172967 CQ 2|CITIGROUP, INC.......
17310M AE 0| CGCMT 2006-C5 Ad.......oveieeeeeesereeinesneiseiseisessninssnssssssssssssssssssssssssssssssssnssns | sonsssessnnss | eeneenOH1412009..c0. [LOOMIS...cooiviioicieiene
18538R AA 1|CLEARWATER PAPER CORP..
197677 AD 9
20030N AZ 4
20173M AE 0
20173Q AE 1
204386 AL 0

3

20453E AC
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205887 AW 2| CONAGRA, INC.......orioriereiisssississsssss st sssss st sssss s ssssssses LOOP CAITAL....coooivrrirsireeiiessssesssssssssssssssssssesssssssssssssssssssssssssssssssssns | ssssonsssssssssssssnsssssssssnsssns | sssossssmssssnsons 7,921,560 | .oooovrveriinnns 7,530,000
226566 AJ 6|CRICKET COMMUNICATIONS.. GOLDMAN SACHS AND COMPANY.. .
22818T AA 0|CROWN AMERICAS LLC...... DEUTSCHE BANK SECURITIES....
23331A BB 4|DRHORTON, INC.......cccooenu... CITIGROUP GLOBAL.........ommrirmrerrersssssnssssssssssssssssssssssssssssssssassssssssnes | sresssssssssssssssssssasssssssssnnss | sosssssssssnsssnsssssnness
25156P AB 9|DEUTSCHE TELEKOM INT FIN STATE STREET.....
25389M AB 5 |DIGITALGLOBE, INC................. Pt | seseess sttt ensstens | ensssnnesnnstenees
257559 AG 9|DOMTAR, INC......coccovvvrrmrrrrrrern. . N
26882P BE 1|ERAC USA FINANCE COMPANY ......c.ooiieietietete et sesse s snsnens CHASE SECURITIES INC.....ooveietieieteet ettt sssssessssssessesensos | sesssssssessssssesssssssessesssons | sesesessossssssssssnns
281023 AR 2 |EDISON MISSION ENERGY......cooeviiveireiercisercieiesere st sesse s sesssssessesnnas CS FIRST BOSTON.......oouiiiiiieiieiietesiese e ssessssssses e ssssesssssessssenss. | sessssssssesisssssessssssessesssons | sesesessosssssssnsns
281023 AU 5|EDISON MISSION ENERGY....... WAMCO........oooieieeieeee ettt st sss s snsns | eebssssssssssssssssssssssssessssanss | sosesssssssessesssnes
28140J AD 2|EDUCATION MANAGEMENT, LLC VARIOUS....
283831 AE 5|EL POLLO LOCO, INC............... JEFFRIES...
283831 AG  0|EL POLLO LOCO, INC.......vsvviriirrrisseiiseesssissssssesssssssssssssssssssssssssssssssssssssssnnes JEFFRIES. ...ttt sttt ssss st ssssssssssnens | sisssssssssssssssssssssssensssens | sonsssssssssssssnses
29255W AJ 9| ENCORE ACQUISITION CO......oorrirrirriineiiesisssssssssssssssssssssssssssssssssssssssssnnns BANK OF AMERICA..........oorvireiinecise s siessssssssssssssssssssssssssssessssnsss | ssssssssssssssessssnssssssssssssssns | oosssssssssssssssnsssns
292680 AD 7|ENERGY FUTURE HOLDINGS. CAPITALIZED INTEREST........ooriiinrirnsiiessssnsssesssssssssssssssssssssssssssssssssnns | sesessssssssssssssssssssssssssens | sonssssssssnssssnnees
293791 AU 3|ENTERPRISE PRODUCTS.... VARIOUS........coovvrmrrirns
30161M AB 9|EXELON GENERATION.... JPM........
30250B AC 3|FMG FINANCE PTY LTD........... WAMCO......oveorcireeieeiississessss st sssssss s essssassssessssssssssssssssssans | sesssssssssssssssssssasssssssssnnss | seesssasssssssssnssssnnes
305560 AH 7|FAIRPOINT COMMUNICATIONS.. VARIOUS........
31410H AQ 4|MACYS RETAIL HOLDINGS.......... GFI SECURITI
314275 AA 6|FEDERATED RETAIL HOLDINGS. VARIOUS........
314275 AC 2|MACYS RETAIL HOLDINGS...... VARIOUS ..ottt sttt snsans | eevsssssssssssssssssssssssesnsinss | aosesssssssessesssnes
345397 TZ 6|FORD MOTOR CREDIT..... BANK OF AMERICA..........ooiveeioesiessiesesssssessisssssesssssssssssssssssssssssenss | sosssssssssssssssssssssssssssnsen | svsssssssesssssssssnns \
345397 VC 4|FORD MOTOR CREDIT. BANK OF AMERICA..........oivveiiieeiiessiesssississssisssssesssssssssssssssssssssssssenss | sossssssssssssssssssessssssssnssons | svsssssssesssssssssnns \
35687M AK 3|FREESCALE SEMICONDUCTORS... CAPITALIZED INTEREST... ..1,975
35804G AF 5|FRESENIUS U.S. FINANCE II........ STERNE AGEE & LEACH...
35906A AA 6|FRONTIER COMMUNICATIONS... WAMCO......cooormrrrerrirnns
36186C AQ 6|GMAC LLC.....coovvrvrerrrercerirenrirnnens BANK OF AMERICA..........orriirrinseenseiessssssissssssssssssssssssssssssssssssssssnnss | sosssssssssssnsssssssssnnssssnsssns | ssnmnnsssmsssnnsssensssnns 5800 | wovsnmeessnsessensssnnees
36962G S6 2|GENERAL ELECTRIC CAPITAL CORP.........ccooommrrirrrirneernsisnsesssssssssssssessssssnssssnes VARIOUS......ooorinriinscissiissssss st sssssssssssssssssssssssssssssssssssssssssssssssns | sassssasssssssssssssssssssssssnnsss | avsssmssssssssnns 11,576,732 | oo, 11,350,000
37331IN AA 9| GEORGIA-PACIFIC CORP.........ovvverrrerrrerneirnessssessssssssesssssssssssssssssssssssssssssssssnns VARIOUS......cooorrirriiriinseinsesississssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssssssssssssssnsssnsssnssssenses. | sesssessnsssssnnssnss 299807 | voveernrerrnreesnrenns
382550 AZ 4|GOODYEAR TIRE AND RUBBER.
38869P AE 4|GRAPHIC PACKAGING INTL....
404119 BA 6|[HCAINC......ccccovvirrrrrrrrerne.
404119 BE 8 HCAINC ...ttt
413622 AA 9 |HARRAHS OPERATING ESCROW.......cooorvorririeioeiiessiessisssss s
436440 AA 9|HOLOGIC, INC........ccovveerirrenne
437076 AN 2|HOME DEPOT, INC...........
44107T AE 6|HOST HOTELS & RESORTS.
448055 AE 3|HUSKEY ENERGY, INC....
45687A AD 4|INGERSOLL-RAND CO.
458140 AD 2|INTEL CORP..............
458665 AJ 5|INTERFACE, INC........c.cc......
459902 AQ 5|INTL GAME TECHNOLOGY......
460377 AB O|INTERNATIONAL STEEL GROUP.............
46489N AD 4 |ISPAT INLAND ULC CORPORATE...
466112 AA 7|JBSUSALLC USAFINANCE................
46629Y AC 3| JPMCC 2007-CB18 Ad........ooovvveerreerreereisssiesssssssesssssssesssssssssssssssssssssssssssssssssns | evvssssnnns | 2reeen.OH2712009...... [CS FIRST BOSTON.....oourvveevircieissiisssissssses s sssssssssssssssssssssessssnnss | sssssssesssssssssssssssnssssnssens | sosnssensssssssenssenssd 15092 [ ovevvsoesiiessssessonns
46631B AE 5|JPMCC 2007 LD11.........
492914 AR 7|KEY ENERGY SERVICES. et
525237 BF  9|LXS 2007-10H 1AT...iiieirrerrerriisnsisesisssssisssisesssssssssssssssssssssssssssssssssssssssssssssssss | svssssnssnns | 20000e:09/21/20091.00. [GRUNTAL & CO.ovvvvvonioriesiisssiississssssssssssssssssssssssssssssssssssssssssssssssns | ssssesssssssssssssssssssnssssenssns | ssensssnsssnnsssnsn89,072 [ wvvrerrirnssssnsssns 553,110
532716 AP 2|LIMITED BRANDS, INC.......cc.comvrrmrrirsrrrrnnernsirsssinsssnssssnsssssssssssssssssssnssssssssssssssnnses [ sessssnsssnns | 20e00ei08116/20091 000 [JPMlriciooiiireiiissiesisssesisssiss st sssssssssssssssssssssssssssssssssssssssssssssnnses | svsssnsssssssssnsssnsssnssssensss | sssmnsssnssssensneens 116,102 | eooisiioniisnsinns 120,000
542514 SC 9|LBMLT 2006-WL2 2A3... .
55264T DQ 1| MBNAS 2006-C1 C1....oovvrerrrirrreesrisnesssesessessssssssssssssssssssssssssssssssssssssssssssssssssnnes




Z2'¥030

Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
552953 BF 7 |MGM MIRAGE, INC........cosvvorriieeiirsiineiissisesssesssesssssssssssssssssssssssssssssssssssnsssss BANK OF AMERICA..........ooriiieiieiisssiss st sssssssssssssssssssssnss | sossssssssssssnssssssssnssssssens
552953 BG 5|MGM MIRAGE, INC........... BANK OF AMERICA............... ..
55616X AC 1|MACYS RETAIL HOLDINGS.. DEUTSCHE BANK SECURITIES
574599 AT 3|MASCO CORP................... B
574599 AY 2|MASCO CORP... GREENWICH CAPITAL..
574599 BC 9|MASCO CORP... VARIOUS........coovvrmrrerns
574599 BD 7|MASCO CORP... VARIOUS................
574599 BF 2 [MASCO CORP.......coevcteeeeeetesie ettt sttt seneas BANK OF AMERICAL...........oooteieieteereeeesee et tesies s sessssssssssssessnns | evessssssssssssssssssessssssesseses
577778 AT 0[MACYS RETAILHOLDINGS........ccoetireierctieicieiesete et sessssseseesnnas LAZARD FRERES..........cooosieieiiereiieiietseiesee et sees
581557 AW 5|MCKESSON CORP................ DEUTSCHE BANK SECURITIES ..148,958
591560 AA 5|METLIFE CAPITAL TRUST IV... VARIOUS........ovvvierrreeriererisinne .4,441
594087 AJ 7|MICHAELS STORES, INC.......... DEUTSCHE BANK SECURITIES
60467M AB 7 |MIRANT MID-ATLANTIC NOTE BROADPOINT CAPITAL. .....coorverriirniiresisesssssisssssssssssssssssssesssssssssnnses
61757L AE 0| MORGAN STANLEY CAPITAL......isiiirrirnriresiiessssssssssssssssssssssssssssssssssssssssssnns PNt
620076 AH 2|MOTOROLA, INC................... CHASE SECURITIES INC..
629377 AU 6|NRG ENERGY....... CITIGROUP GLOBAL.....
629377 AX 0|NRG ENERGY... CITIGROUP GLOBAL.............
629855 AN 7|NALCO CO.....cccormvrvrnees DEUTSCHE BANK SECURITIES
640204 AG 8|NEIMAN MARCUS GROUP... CORPORATE ACTIONS.
651715 AB 0|NEWPAGE CORP.............. VARIOUS........cceevrvernes
651716 AB 8|NEWPAGE CORP.. CAPITALIZED INTEREST...
65543A AB 0|NORANDA, INC............. CAPITALIZED INTEREST...
65562V AA 2|NORDIC TELEPHONE CO................. VARIOUS........ccocoverrrnnn
656844 AB 3|NORTH AMER ENERGY PARTNERS... VARIOUS....
664785 AC 6|NORTHERN BORDER................... GREENWICH CAPITAL..
681904 AL 2|OMNICARE, INC........ VARIOUS........ccoovrmrrrnnn
68383K AB 5|OPTI CANADA, INC... WAMCO.
68383K AD 1|OPTI CANADA, INC... WAMCO.......ccoonnnen.
68400D AD 6 [OOMLT 2007-A 2A2.........omrvoerirnrisnsesissessessssssssssssssssssssssessssssssssssssssssssssssssssssssns BANK OF AMERICA..........omrriererreersessssissssssssssssssssssssssssssssssssssssssssnnns
690742 AC 5| OWENS CORNING, INC......cocorrurrrereerresnsessssssessnsssssssessssssssssssssssssssssssssssssnees CITIGROUP GLOBAL.........correemrermeeessesssessssessssssssssssssssssssssssssssssssses
691497 AC 5|OXFORD INDUSTRIES...... PRESSRICH...............
691497 AD 3|OXFORD INDUSTRIES INC.. VARIOUS........
70109H AH 8|PARKER-HANNIFIN........... LOOP CAITAL
707882 AA 4|PENN VIRGINIA CORP..........cooosevreeiviereiississ st VARIOUS......ooovieeiisiiesiisss s
707882 AB 2| PENN VIRGINIA CORP...........ooosseveririereiissiseesisss e PNt
708130 AC 3|JC PENNEY CORP........ LOOMIS.........coou....
713291 AK 8|PEPCO HOLDINGS....... BANK OF AMERICA...
716745 AB 0|PETROPLUS FINANCE......... JPMeciieiis
726505 AG 5|PLAINS EXPLORATION & PRO.... VARIOUS................
74837R AF 1|QUICKSILVER RESOURCES, INC CS FIRST BOSTON........
74971X AC 1|RELIANT ENERGY, INC............ STERNE AGEE & LEACH...
750753 AB 1|RAILAMERICA, INC....... VARIOUS........covvvrmrrirnns
75156M AB 1|RAMP 2006-RZ3 A2... SOCIETE GENERALE....
75605E AV 2|REALOGY CORP........... CAPITALIZED INTEREST...
767201 AH 9[RIO TINTO FIN USALTD...oevcrereeiereseescerseteeeesrsssesessssssessssssessessssessssssssssssnes | eveniesensens | 2eeen04114/2009...... [WAMCO......coovrvreiirirnes
780097 AN 1|ROYAL BANK OF SCOT GRP...
780097 AP 6|ROYAL BANK OF SCOT GRP......cccoeerrierrisneisnsrissssssssssssiesssssssssssssssssssssssssssnnss | avssiessssnns | 200000.00005/2009. 0000 [JPMlscvoonioriieeiieceesees s
78108A AA 2|RSC EQUIPMENT RENTAL, INC...
78375P AL 1|RYERSON, INC.......cccooovurrrrmrrenn.
783764 AN 3| RYLAND GROUP.........oomiitrriniiiesisss s ssesssssssssss st ssssss s sssssssssnens
786514 BL 2| SAFEWAY, INC......oooiiriiesieeiississs sttt ssssssssssssssssssssssnes
80007P AF 6|SANDRIDGE ENERGY
81180V AA 1|SEAGATE TECHNOLOGY
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812141 AP 4| SEALY CORP........oovrviirriieitensiessssssisssssss st sss sttt PNt
81377G AA 7|SABR 2006-FR4 A2A. BLAKE, MYERS, AMHERST SECURITIES.
816851 AK 5|SEMPRA ENERGY.... CITIGROUP GLOBAL.........coovrvrrrvrnrirnns
83427B AA 4|SOLO CUP COMPANY.. VARIOUS........ccoovvvnnn
852060 AT 9|SPRINT CAPITAL...... CS FIRST BOSTON
858119 AH 3|STEEL DYNAMICS.... VARIOUS................
858119 AJ 9|STEEL DYNAMICS.... VARIOUS....
858119 AL 4 [STEEL DYNAMICS.........coiieeieeeeietseteset ettt e senen VARIOUS ..ottt sane
86364D AA 8| SARM 2007-7 TAT....ouiiiieeeeeeieteeetee ettt sae s Pttt tees
867363 AH 6|SUNGARD DATA SYSTEMS. LOOMIS..........coou....
868536 AT 0[SUPERVALUINC............... CS FIRST BOSTON........
870738 AF 8|SWIFT ENERGY CO...... CHASE SECURITIES INC..
870757 AB 7|SAINT ACQUISITION CORP.........cccoorrrrrirnriieeissessiesssssssssssssssssssssssssssssssssssenses BARCLAY CAPITAL......cvvvrireiesseiessssesissssssssssssssssssssssssessssesssssssssnsses
878742 AG 0| TECK RESOURCES LTD.......coomrvirriineiisisesssssssssssssssssssssssssssssssssssssssssssssnssssns PNt
878742 AK 1|TECK RESOURCES LTD.. JPM..
878742 AN 5|TECK RESOURCES LTD.. JPM....
879385 AC 6|TELEFONICA EUROFE......... . VARIOUS................
88033G BH 2|TENET HEALTHCARE CORP BANK OF AMERICA.......
880779 AS 2|TEREX CORP.... STERNE AGEE & LEACH...
880779 AU 7|TEREX CORP.... WAMCO.......coovverrrernes
880779 AW 3|TEREX CORP................ VARIOUS........ccoevrernes
882330 AH 6| TEXAS COMP ELECTRIC. CAPITALIZED INTEREST...............
883203 BN O|TEXTRON, INC.............. GOLDMAN SACHS AND COMPANY...
892335 AL 4|TOYSRUS... GOLDMAN SACHS AND COMPANY...
90320L AC 1|UPC HOLDING B CS FIRST BOSTON.......ccocoonnne.
90338W AJ 2|US ONCOLOGY, INC................. JPMecenne
90342D AD 1|US ONCOLOGY HOLDINGS INC.. CORPORATE ACTIONS.
907818 CK 2|UNION PACIFIC CO.......ccoouernn. BANK OF AMERICA...
907818 CR 7| UNION PACIFIC CORP.........ovvvrrrcrrirrrssssisssssssesssssssssssssssssssssssssssssssassssnsssans FINA CORP....oovvttriireeiss st ssssssss s sssssssss st ssssssssssssssssssssssns
911365 AT 1|UNITED RENTALS NORTH AM.....ovorrirrrireeernresssessssessessssssssssssssssssssssssssssssses P
912656 AG 0|U.S. STEEL CORP.........cccoeun..... . CS FIRST BOSTON
912909 AC 2|U.S. STEEL CORP. T VARIOUS................
912909 AE 8|U.S. STEEL CORP......... B JPM..coiiceeees
91324P BG 6| UNITEDHEALTH GROUP.........cosvoeeeieeeircriesetess s RBC CAPITAL MARKETS........oosvirrieesiiciiesssssssesssss s ssssssinns
914906 AF 9 [UNIVISION COMM INC.......cooiirrirrirrireiieiresiseeiseesseeesesessesssessssssssesssssssesssssssssnses DEUTSCHE BANK SECURITIES........ooomiviereiisrissiiessiesssessissssessnaens
91911X AH 7|VALEANT PHARMACEUTICALS... GOLDMAN SACHS AND COMPANY...
92532B AA 7|VERSO PAPER HOLDINGS...... CS FIRST BOSTON......coooormvrvrnnene.
92769L AA 9|VIRGIN MEDIA, INC............... UBS SECURITIES..
92769V AA 7|VIRGIN MEDIA FINANCE.. JPMeceinne
92931N AC 4 |WPP FINANCE(UK)........... CITIGROUP GLOBAL.................
92933B AA 2| WMG ACQUISITION GROU GOLDMAN SACHS AND COMPANY..
92978P AE 9| WACHOVIA BANK COMM MORT TRUST. BARCLAY CAPITAL.....c.ccovrrerrrernn.
94973V AJ 6| WELLPOINT, INC.....cocorvrrerrrrrrrrrrrrrers BARCLAY CAPITAL.......vcourermreesresesesssessssessssessssssssssssssssssssassssssssaneees .
94973V AM 9 |WELLPOINT, INC.. BARCLAY CAPITAL... ..4,735,250 |..
94973V AQ 0|WELLPOINT, INC.. VARIOUS ..ottt s s sss s ssnsns | eevssessessssssssssessssssessnssnss | svsesssssesseses 15,093,600 | ..
94986E AA 8|WELLS FARGO CAPITAL.......... VARIOUS ..ottt sttt ssesnsns | eebsssssssssssssssssesssssssesssinss | assesssssssessesnsnes
95058T AA 5|WENDY'S/ARBY'S GROUP, INC... CS FIRST BOSTON.......couriirirrieeiieiseeseessesssesssesssssssssssssssssssssssssssssssnssns | sesessssssssssssssssssnssssssssnssns | sossssssssssssssnnssns
983130 AD 7|WYNNLAS VEGAALLC............ VARIOUS.......oooiiiiviesiies s sss s ssssssssssssns | sosssssssssssssssssssassssassssnsss | sessssssssssssssssnns
984121 BS 1|XEROX CORP.................... LOOMIS.....oouiiieiirriissisesssss st sss s sss s sssssssssensssns | ssssssssssssssassssesssssnssssnssns | ssssssssnsssssnsssnns
749770 AQ 6| RABOBANK NEDERLAND.........coovuuiieiiissississsssssssssesssssssssssssssssssssssssessssssssssssssssssssnn BANK OF AMERICA.......cooiiiisiisississsssiessss st ssssssssssssssssssssssssssssssenss | sosssssssssssssasssssssssssssssnssns | sssssssssssssssssans
3899999. Total - BONAS = INAUSIAI & MISCEIIBNEOUS. ... cvuveitsetseesses sttt emssse st sess sttt 888888 fSE 18£8 £EE 488 €468 £EE£EE 40848 £E 4 EE£EE 1L E R f £ 8 L8804 EE S8 1 E LR E £ b8 £EE£EE S E £ EE £ b4 E £ EE bR b bbbttt | dbsbsensensnes
8399997. Total - Bonds - Part 3 ...695,815,717 |.. .680,525,100 | ....
8399999. TORAL = BONDS.....rvvereeseiessissesesssseseeesseseseesseeesseeesasess et 8 4408814088088 008108420 E 4008800884088 400840084 e R4S E e £R8eEEAEEEESHEEE e RE4EEE 4R R 4EEE 4RSS R4 E R4 E 444 E RS eE e EEEE e R SRS nnn s | srsnnttneetens 695,815,717 | .oovovvrannens 680,525,100
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Preferred Stocks - Industrial and Miscellaneous

04508A 91 6|ASHTON WOODS USA FINANCE..........c.cosvvirienrirresisssssessssssssssssssssssssssssssssssns | svsssessssns | svssons 04/01/2009...... CORPORATE ACTIONS........coirrirritinsisnsisssssssssssesssssssssssssssssssssssessssas | sesssssssssosssssssssneess 0.022

11988P 10 7 |BUFFETS, INC.....ovvvvrvieeiissiiesiiessissssssssss st sssssssssssssssssssssssssssssssessssnns | ssssmssssnnss | ssseees 06/01/2009...... CORPORATE ACTIONS.

11988P 11 5 BUFFETS, INC.....covvtvrrirriescssiiessisssesssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sssssssssnnss | ssseees 06/01/2009...... CORPORATE ACTIONS.

12601G 11 0|CNB CAPITAL TRUST .....oorrrerrrirresnresrsssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | ssssmssssness | ssseees 04/03/2009...... CORPORATE ACTIONS.

12601G 20 1|CMP SUSQUEHANNA CORP.........cccommrermrrenrrerns 04/03/2009...... CORPORATE ACTIONS.
8499999. Total - Preferred Stocks - Industrial & MISCEIIANEOUS. ... vuiiiisiiisitisiieis st sesess st sss s s s ns st et sessenss sssssssessanssnsses st enssnssessessanes
8999997. TOtAl = PrefOITBU STOCKS = PAIE 3.ttt ettt ettt et sttt et bse s e s ss e sesess et set et et sessessnsessesesessessnsans | e4sssesssssssessessssossesssssssessessesseses et setes et et esses st e s s s es s s eesessee et esses et e s es st s s st st et ess et et en s et et e b en e ssetsnsaseneses
8999999. TOtA = PrEfEITEA SHOCKS........cviveetictitetetits ettt sttt sttt bt s st s sssesssssesess s st essessetsesessessessessss et et anses et sebessessntsnsesse  s4ssesssssssessessssossesssssssessessessssessesseses et et essesse s e s s s essesaetesses et enses et et es st s s s s ssee et esset et ens et et st s ssesansaseseaes

Common Stocks - Industrial and Miscellaneous

001055 10
00130H 10
00206R 10
002824 10
002896 20
00724F 10
00751Y 10
007865 10
00817Y 10
008190 10
00971T 10
01741R 10
018804 10
02076X 10
023135 10
023608 10
02553E 10
025816 10
029263 10
03073E 10
031162 10
037389 10
037411 10
037604 10
037833 10
039483 10
040049 10
042735 10
044209 10
045487 10
04621X 10
049167 10
052769 10
05329W 10
053332 10
053807 10
054937 10
055482 10
055921 10
058498 10
059692 10
060505 10
062540 10

OPRPWOOWNWNNODOWOOPROONOUIUITWOUIOOWONON AN 2O0O0DOO—=2~NONOIN

AFLAC INC....oooeec e

AES CORP....

ATET, INC.oo s

ABBOTT LABORATORIES
ABERCROMBIE & FITCH CO
ADOBE SYSTEMS, INC...
ADVANCE AUTO PARTS, INC..
AEROPOSTALE...............

AETNAINC........cccovvnneen.

AFFILIATED COMPUTER..

AKAMAI TECHNOLOGIES
ALLEGHENY TECHNOLOGIES.
ALLIANT TECH SYSTEMS
ALPLHA NATURAL RESOURCES.
AMAZON.COM.................
AMEREN CORP...............
AMERICAN EAGLE OUTFITTERS
AMERICAN EXPRESS CO
AMERICAN REPROGRAPHICS CO
AMERISOURCEBERGEN CORP
AMGEN, INC......c.cccoeennns

AON CORP........
APACHE CORP

APOLLO GROUP INC-CL A
APPLE COMPUTER ...ttt ssssesssaes
ARCHER DANIELS MIDLAND CO.

ARENA RESOURCES................

ARROW ELECTRS INC.

ASHLAND, INC..................
ASSOCIATED BANC CORP..
ASSURANT, INC................

ATLAS AMERICA, INC...
AUTODESK; INC.......
AUTONATION INC
AUTOZONE, INC...
AVNET INC................

BB&T CORPORATION..
BJ SERVICES CO..........
BMC SOFTWARE, INC..

BALL CORP ..o ol
BANCORPSOUTH, INCoooooo

BANK AMER CORP.......
BANK HAWAII CORP

VARIOUS
VARIOUS....

NY LIFE e
NY LIFE o

VARIOUS....
NY LIFE......
VARIOUS....

VARIOUS....
MUNDER....

15,300.000

13,423.000

...41,550.000 |.

~12.120.000 |.
..... 7.100.000 |.
3120000 |

rrecEPPCbCECCCrErm e

rrrCPCbCCCCCCrErE e

—
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064058 10 0|BANK OF NEW YORK MELLON.........ccoovvermriirrirrneirneisssissssssssssssissssssssssessssssssons NY LIFE L
071813 10 9|BAXTER INTERNATIONAL.... PIEDMONT INVESTMENT ADVISORS.. \ . .. o L.
075811 10 9|BECKMAN COULTER, INC.... oo | L.
086516 10 1|BESTBUY COINC........ I
09062X 10 3|BIOGEN IDEC INC I
097023 10 5|BOEING CO.......coevvvrrrrernnee I
101137 10 7|BOSTON SCIENTIFIC CORP o . |L....
109641 10 O|BRINKER INTERNATIONAL........coevevereeeereteteseieieissee et sesse s s ssssseenens L
110122 10 8|BRISTOL MYERS SQUIBB CO.......ccevvivereicrieietesie et ies s L
111320 10 7|BROADCOM CORP........ccceeovrerrrrrrerne. oL
11133T 10 3|BROADRIDGE FINANCIAL SOLUTIONS... . L.
112585 10 4|BROOKFIELD ASSET MANAGEMENT.. CITIGROUP GLOBAL. . L.
124857 20 2[CBS CORP-CLASS B.......ovvuirieriisiisssisssissssss s ssssssssssssssssessssssss s sssssens NY LIFE L
125269 10 0 |CF INDUSTRIES HOLDINGS, INC......coovsvvorierreirerisinsissessisesssssssissssssssssssssssssssenes NY LIFE oottt sessss s ssssssssssssssssssssans | sssssssssssssnnsons 1,693.000 L
125509 10 9|CIGNA CORP........coovvvrmrrrrrrirnnes .2,715.000 |. o L.
12572Q 10 5|CME GROUP, INC. e | L.
126650 10 0|CVS/CAREMARK.. I
12673P 10 5|CAINC...ccovvvrrrrrrnens I
13342B 10 5|CAMERON INTL CORP..... I
134429 10 9|CAMPBELL SOUP CO... .. | L.,
141665 10 9|CAREER ED CORP... .| L.
152312 10 4|CENTEX CORP......... .| L.,
166764 10 0|CHEVRONTEXACO CO.... I
169656 10 5|CHIPOTLE MEXICAN GRILL. e | L.
171232 10 1|CHUBB CORP.................... I
171779 30 9|CIENA, CORP............ I
171798 10 1|CIMAREX ENERGY CO......... o L.
172062 10 1|CINCINNATI FINANCIAL CORP........ . |L....
17275R 10 2|CISCO SYSTEMS, INCORPORATED.........ccoccmmrurmrermresmnessnsssessssssssssssssssssssasssnns L
184496 10 7 |CLEAN HARBORS, INC......ovvooreirririerereeessesssssssssssssssssssssssssssssssssssssssssssssssones L
18683K 10 1|CLIFFS NATURAL RESOURCES, INC.. . |L....
191216 10 0|COCA COLA CO.....covvvvvrrirrrrereen. oL
191219 10 4|COCA-COLA ENTERPRISES oL
194162 10 3|COLGATE PALMOLIVE CO......vvvoreiierieeiieesiesssses s sssssssessssssssnes L
20030N 10 1[COMCAST CORP-CL A........oorreeeeieesiiessiessssss s L
200525 10 3|COMMERCE BANCSHARES. I
201723 10 3|COMMERCIAL METALS CO.............. I
203668 10 8|COMMUNITY HEALTH SYSTEMS, INC. I
20451N 10 1|COMPASS MINERALS INTL.............. I
205363 10 4|COMPUTER SCIENCES CORP. o L.
205638 10 9|COMPUWARE CORP............ o
205768 20 3|COMSTOCK RESOURCES... I
20825C 10 4|CONOCOPHILLIPS............... I
219023 10 8|CORN PRODUCTS INTL, ICN........... .. |L....
22002T 10 8|CORPORATE OFFICE PROPERTIES... .| L.
222862 10 4|COVENTRY HEALTH CARE INC....... .| L.,
225447 10 1|CREEINC.......ccooormrrrrrrrrrrren. I
228368 10 6|CROWN HOLDINGS, INC...... I
229899 10 9|CULLEN FROST BANKERS, INC.. . . |L....
231561 10 1| CURTIS-WRIGHT CORP.......coccosmrrirriierisensiesssississsssssssssssssssssss st sssssssos L
23331A 10 9{DR HORTON, INC......oomrrerririinecisesiisssssssisssssss st ssssssssssssssssssssssssssssssns L
237194 10 5|DARDEN RESTAURANTS, INC. . |L....
242370 10 4|DEAN FOODS CO.....ovvvomrirriiecssssissessssesssssssssssssssssssssssssssssssssssssssssssssssssssssnes L
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244199 10 5|DEERE & CO...o.ovvuviriireiiesiisssssssssss s ssssssssesssssssss st sssssss s sssssssssssses L
24702R 10 1[DELLINC.....cccoormrrrrnnn. o L.
247916 20 8|DENBURY RESOURCES.. oo | L.
25179M 10 3|DEVON ENERGY CORP....... I
25271C 10 2|DIAMOND OFFSHORE DRILLING I
253651 10 3|DIEBOLD, INC.......ccococmmrrrrmrrrnnn I
25459L 10 6|DIRECTV GROUP, INC. . |L....
254687 10 6 [DISNEY WALT CO.....oovrirereriereteesce sttt sa s ssse st L
254709 10 8|DISCOVER FINANCIAL SERVICES...........ccoouvvverereererrereeeeeeeersssseesnssessessnssnienes | evsrersnens | 2000 0612912009...... [NY LIFE ... oottt ssssssesses s bssaesssssennns | sesssssssseesans 11,317.000 | .ooovervrererne, 104,123 L
25746U 10 9|DOMINION RESOURCES, INC...... [T 1,874.000 |. ...58,234 |... oL
257867 10 1|[DONNELLEY (R.R.) & SONS..... .2,398.000 |. oL
260543 10 3|{DOW CHEM CO........ccccooneuene. e . . L.
268648 10 2|EMC CORPIMASS..........commvemrriirmrirnniienssenssssssssssssssssssssssssssssssssnsssssssssnssssnsssasssns | svsssnssssnns | 200000i0000172009100s [NY LIFE oottt sssessss st sssssssessssnns | soessssnssssssssans 7,063.000 L
26874Q 10 0|ENSCO INTERNATIONAL, INC......cocosmrvrnrrrmrrrsnieenrisssisnsisssssenssssssssssssssssssnsssnns | sonssssesses | 0enses 0629120091 c0cs [NY LIFE vt ssssssssessssssssssssssssssns | sssossssssssssnssons 3,227.000 L
26875P 10 1|EOG RESOURCES, INC........ ....378.000 |. o L.
277432 10 0|EASTMAN CHEM CO.... e | L.
278058 10 2|EATON CORP......cocommrerrrirnrernrissssnnssssssssnsssssssssssssssssssnssssssssssssssssssssssensssnssssnnss | svssonsssnns | 2veeeesOH20/2009. 00 [MUNDER ...covevivaiieciisssiesicss st ssssssssssssssssssssssssssssssnsssss | ossssssssssnssssans I
278265 10 3|EATON VANCE CORP.. . I
278642 10 3|EBAY,INC..cccovvverrrrrrrrnrrirnreirnnnns .1,566.000 |. I
291011 10 4|EMERSON ELECTRIC COMPANY. ....628.000 |. o L
29255W 10 0|ENCORE ACQUISITION CO.......cceevvenee ....454.000 |. .| L.
29264F 20 5|ENDO PHARMACEUTICAL HOLDINGS .| L.,
29364G 10 3|ENTERGY INC.....ccooovverrrerrierrrrerenne I
29476L 10 7|EQUITY RESIDENTIAL.. e | L.
297425 10 O|ESTERLINE TECHNOLOGIES CORP. COMMON STK I
30161N 10 1|EXELON CORP I
30212P 10 5{EXPEDIA, INC......oovvierrvrrrinrirnriinerssssissssesssssssssssssssssssssssssssssssssssssssessssssssssnssssnns | sevsssssssses | 0eeses08/292009100cs [NY LIFE oottt ssssssssssssssssssssssssssssssssssssssns | sssossssssssssnsssns o L.
30231G 10 2|EXXON MOBIL CORPORATION . . |L....
30249U 10 1|FMC TECHNOLOGIES, INC......cocconmrrrmrrinrrirnnrersnsesmsssssnsssssssssssssssssssssssssssssssssnsssnns | svssssssssnns | 20000e:08/01/2009100c0s [NY LIFE . oooiiiiiiseieisscsesiisssssssssssssssssssssssessssssssssssssssssssssssssssssssssssnns | vesssssssssssssnsens L
302571 10 4|FPL GROUP INC......cccoovrirmrrinrrirrennresnnnsssssnssssssssnssssssssssssssssssssssssssssssssssssnsssns | svssnsssnne | 20000e:09105/2009ucces [NY LIFE oooierniireeiesrissesissesssesssssesssssssssssssssssssssssssssssssssssssssssssssssssnss | ossssssssssnssssnns L
307000 10 9|FAMILY DOLLAR STORES........c.ccovvrmmreemmrimmrerneersmeesnnssmmssssssesssssssssssssssssssssssssnnes | svsssesssnne | eeereesOM2T12009ucc0s [NY LIFEiioiiiirieeiisecisnisseesssesss st sssessssssssssssssssssssssssssssssssssssssssssnss | essssssssssssssnsssnns . . |L....
314211 10 3|FEDERATED INVESTORS, INC ..17,241.000 |. oL
31428X 10 6|FEDEX CORP........cccvvvrerrrererrirenae - ....169.000 |. oL
320517 10 5|FIRST HORIZON NATIONAL CORP..........cosrvverrirerrrsrsrenessnssssensissssssssssssssssssssssons | avsssnessinns | 2reensOH1312000. 00 [NY LIFE . ooooiotiieeis sttt ssessssessssnns | eessssnssssnnsssans 1,191.000 L
337915 10 2| FIRSTMERIT CORP.........cosvvtrrieriississiiss st CORPORATE ACTIONS.........cooieieiisssiissisesssssssesssssssssssssssssssssssssssns | oesssessssesssssssssnnnns 0.750 L
337932 10 7|FIRSTENERGY CORP... PIEDMONT INVESTMENT ADVISORS........coommvimeiiesrieeiseseisessissesisenes ...10,220.000 |. I
343412 10 2|FLUOR CORP........ccocorerrrrrmrinrrsssisssssisessssessssssssssssssssssssssssssssssssssssssssssssssssssssansss | svssssssssnns | 200000:09005/20091c00s [NY LIFE vttt ssessssssssssssssssssssssssssessssnns | sossssssssssnnsssans 1,091.000 |. I
344849 10 4|FOOT LOCKER, INC........coevvvrrrrerrrensirensisssiisssisssssssssssssssssssssssssssssssssssssssssnssssssssss | svssenssnns | 20000ei08001/20091000s [NY LIFE . iiooiitiiciiceiissessi sttt ssssssss st st . I
345370 86 O|FORD MTR CO DEL.....coccommrirmrrenrrierrisssissnssssssnssssssssesssssssssssssssssssssssssnsssnsssnnses | sesssensssnns | 20e000i09105/20091c00s [NY LIFE oiooiiiorriiisiiseiissisesiis sttt sssssssssssssssssssssnes I
345838 10 6|FOREST LABORATORIES, INC........ccovvemmrernrimriirnnisnninnsissnssssnsessnsssssssssenssssssssnnes | svsssnsssens | 20000i08/2912009.000s [NY LIFE oottt ssss st sssssssssssssssssssssssessssnss | sonsssssssssssssans o L.
349631 10 1|FORTUNE BRANDS INC......ccocrmmrrermrrrrmrrrinnrinnsinnssssssssssssssssssssssssssssssssnssssssssnnsssss | svsssensssnns | 20e000i08129120091000s [NY LIFE . oiooiiiiriisiisseiiss s sssssssssssssssssssssssssssssesssssssssssssssssssssnes o
354613 10 1|FRANKLIN RESOURCES............... NY LIFE...... I
35671D 85 7|FREEPORT-MCMORAN COPPER-B. VARIOUS......ooorirriissciseissessssessssssssssssssssssssssssssssssssssssssssssssssssssssssans | svsssessssmssssnees I
35914P 10 5|FRONTIER OIL CORP..........ccc.coccnu. VARIOUS.... .. |L....
36467W 10 9| GAMESTOP CORP.......ccovvmrrrirrinerneernernirssensesseessnssssssesssssssssssssssssssssssssesssssssssessassens | ssnssnsssnese | 20eeend06/01/2009uccsss [INY LIFE oot esssssssssssssssssssessessnsssns | sesesssssssssssnnes .| L.
364760 10 8| GAP INC......coooosvvervecreereiereeessessisssessssssssesssisssssssssssssssssssssssssssssssssssssssssnnss | avssenssinns | 200000:00/29012009.000s [NY LIFE . oiooiitsiiicsiseisssee sttt I
36866T 10 3| GEN-PROBE, INC........cooooreeererrinsrereenisseeneniseessssesssessssssssesssesssssssssssessssssesssns | seonersnnnens | 0000e:06/29/2009...... |[NY LIFE...... I
369604 10 3 I
371901 10 9| GENTEX CORP........covvvrrerrirrrsnsiesrisessiessssssssssssssssssssssssssssnssssssssssssssssssssssenssnnss | svsssenssnns | 2reeesOH27120091 000 INY LIFE oottt essss st essssessssssssnns | vsssssesssssssssnsses . |L....
372460 10 5 L
375558 10 3 L
37940X 10 2 . |L....
4

38141G 10
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382388 10 6|GOODRICH B F CO......oovvvrriiiisisseiisssssssiesssssssssssssssssssssssssssssssssssssssnssssenns L
38259P 50 8|GOOGLE INC CL.. o L.
384109 10 4|GRACOINC.......ccoerrmrrrrnees oo | L.
405024 10 0|HAEMONETICS CORPORATION.. I
406216 10 1|HALLIBURTON CO.......cccovernne. I
412822 10 8|HARLEY-DAVIDSON,INC.. I
413086 10 9|HARMAN INTL INDS, INC. . |L....
413875 10 5|HARRIS CORP......coeiieeiteteteeete ettt st L
41457P 10 B6[HARRIS CORP.....couoictieetctceee ettt st 0]
415864 10 7|HARSCO CORP........cocovrmrrrirrinne oL
416515 10 4|HARTFORD FINANCIAL SVCS GRP. . L.
418056 10 7 |HASBRO, INCORPORATED.......cc..ccomvrvnnren. . L.
423452 10 1|HELMERICH & PAYNE COMMON STK L
42822Q 10 O|HEWITT ASSOCIATES.......cooovmrrrnrrierrinnsesssssssssssssssesssssssssssssssssssssssssssenssssssssnnss | svsseensssnns | 200000i00/29/2009. 00000 [NY LIFE oottt sssssssss st st sssssessssnns | ossssssssssansssens 1,812.000 L
428236 10 3|HEWLETT-PACKARD CO. ....864.000 |. o L.
435758 30 5|HOLLY CORP................ e | L.
437076 10 2|HOME DEPOT INC I
438516 10 6|HONEYWELL INTERNATIONAL, INC I
443510 20 1|HUBBELLINC.........ccconee.... I
443683 10 7|HUDSON CITY BANCORP .. | L.,
444859 10 2|HUMANAINC.......ccoovvererrirererenae .| L.
45865V 10 O|INTERCONTINENTAL EXCHANGE....... .| L.,
459200 10 1|INTERNATIONAL BUSINESS MACHINES I
459902 10 2|INTL GAME TECHNOLOGY.............. e | L.
460146 10 3|INTERNATIONAL PAPER CO........ccocormmrrvnne I
460690 10 0|INTERPUBLIC GROUP OF COMPANIES, INC.. I
46069S 10 9|INTERSIL CORP -CLA......ccccovmrvrmrririrrirnns o L.
46120E 60 2|INTUITIVE SURGICAL, INC.............. . |L....
464287 48 1|ISHARES RUSSELL MIDCAP GROWTH.......coormrrirrrirnrernrissessssssssssssessssssnnsssenns MUNDER L
46612 50 7 [JDS UNIPHASE CORP........ccomrrerrerriinsesnsesnsesssssssssssssssssssssssssessssssssssssssssssnsees NY LIFE L
46625H 10 0|J P MORGAN CHASE + CO.. VARIOUS.... . |L....
466313 10 3|JABIL CIRCUITINC........... oL
478160 10 4|JOHNSON & JOHNSON........ o e . oL
478366 10 7 |JOHNHSON CONTROLS INC........oevvverversrisnniiseresisensiessssssssssssssssssssssssssessssnns | sseenssnnnss | 00ees05/05/2000.0cc0 [NY LIFE oot ssssssssssessssessssnnses | avsssesssssnsssannns 2,816.000 L
481165 10 8|JOY GLOBAL INC.......coooerverrierrrineiseersesssssiensssesssssssssssssssssssnsssssssssssssssssssssssnns | ssvesssinnsss | c0eeend05/18120000cc0s [NY LIFE ooooiiooiiieiicsesiisecsesssssesssss s ssssessssessssnnses | avsssesssssssssnnns 1,845.000 L
48203R 10 4|JUNIPER NETWORKS, INC.. I
486587 10 8|KAYDON CORP................ I
487836 10 8|KELLOGG CO.................... I
494368 10 3|KIMBERLY CLARK CORP. I
49460W 20 8|KINETIC CONCEPTS, INC U
500255 10 4|KOHLS CORPORATION.... o
50075N 10 4|KRAFTINC......ccooo..... I
501044 10 1|KROGER CO.....ccocoonmrrermrrrrmrrerrrrenns I
502424 10 4|L-3 COMMUNICATIONS HOLDINGS. . . . .. |L....
532457 10 8|LILLY ELI+ CO.....ccevvvvverererrerren. 1,278.000 |. .| L.
532716 10 7|LIMITED BRANDS INC...... ....394.000 |. L
532791 10 O|LINCARE HOLDINGS INC......... ...13,583.000 |. | Lo
533900 10 6|LINCOLN ELECTRIC HOLDINGS........ccccovvvereemerrmmernneremeneseeeseessseeesnsnsssnsssnsssenes | avesnerenne | eeereesOH212009. 0 [MUNDER.....c.oiioiiiceicieeiiceie et ssessssessssssesssnssins | resesssssssssessnns 4,800.000 |. I
534187 10 9|LINCOLN NATIONAL CORP.......... . . |L....
539830 10 9|LOCKHEED MARTIN CORP.........ccoovrrmmrirmmrisnrismssinsssessssnsssesssssssssssssssssssssssssses | svsssssssens | 200000i00/2912009.c000s [NY LIFE oottt ssssssssssssssssssssssssssessssnns | sonsssssssssnnsssans 2,473.000 L
55261F 10 4| M&T BANK CORP.........covorviriireiiss sttt ssss s sssssssnns L
552690 10 9|MDU RESOURCES GROUP, INC.. . |L....
552715 10 4|MEMC ELECTRONIC MATERIALS.......cc.commvimrrrrnrernreinsessssessssssssssssssnsssssssssssenns L
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553530 10 6|MSC INDUSTRIAL DIRECT CO-A.....ccoooonrriinriinerrenrisesinnsissssssssssssssssssssssssssssssnnss | svsssensssnns | 2r0eei091812009u 000 [NY LIFE . ooooiitiieeiicessssisssssssssssessss s ssssssssssssssssessssessssnns | vsssssssssssssannens 604.000 L
55616P 10 4|{MACY'S.....ccccovrvrerrrrmrrierrrireninnn. ..44,722.000 |. o L.
565849 10 6|MARATHON OIL CORP. ...16,170.000 |. oo | L.
571903 20 2|MARRIOTT INTL......cooenn... ....270.000 |. I
57383T 10 3|MARVEL ENTERTAINMENT. .454.000 I
574599 10 6|MASCO CORP................... .209.000 I
574795 10 0|MASIMO CORP.................. - 11,600.000 . |L....
579780 20 6|{MC CORMICK & COMPANY .....coevirirererctereieeesssee st ses st sesse s sssseseesneas PIEDMONT INVESTMENT ADVISORS.........cooeveeeeieeiesieeiessseeseessnienes | evevessessseenans 5,290.000 L
580135 10 1 {MC DONALDS CORP........ccovririerererretesetietese s ssssae st s b s ssaen PIEDMONT INVESTMENT ADVISORS.........cooeieieeieieesieiesseeseesssienes | eveiessessseenns 6,620.000 L
58155Q 10 3|MCKESSON CORP.........ccocovvirmrimrineinnineinsissssssssssissssssssssssssssssssssssssssssssnsssssssnssnns | sevssesssenss | 1eeseslOH2T12009u 00 [NY LIFE oo | onsssssssssnssens 1,547.000 |. L.
58405U 10 2|MEDCO HEALTH SOLUTIONS, INC.. ...13,402.000 |. . L.
585055 10 6[MEDTRONIC INC.........ccocrvvenrenne ol B [ 3,104.000 |. . L.
589331 10 7|MERCK & COMPANY INC.......cccormmrirmrirmnrinniisnsiessisssssnsssssssssssssssssssssssensssssssnnss | svsssnsssnns | 2r0000:09/29/2009, 000 [ATLANTA LIFE..o.cvooiiooiiesiisiessiis s sssssssssssssssssssssssssss | onssssssssssnsens 10,636.000 L
59156R 10 8|METLIFE INC......coooervvrrirrineiesisssiiessssssssssssssssssssssssssssnsssssssssssssssssssssssesssssnsssas | svsensssonns | 2r000:00/29/2009. 0000 [VARIOUS.....ooovioiiisiiscesitssisss st sssssssssssssssssssssssss | sonsssssssssnssons 11,800.000 L
591708 10 2|METROPCS COMMUNICATIONS. o L.
594918 10 4|MICROSOFT CORP........cccccorrrrenn. e | L.
595112 10 3|MICRON TECHNOLOGY INC........conmvrrmrrirmrrrmnrismsesnnissesssnnsssssssssnssssssssnsssnssssnssses | svssssssnns | 2000008001200 000s [NY LIFE oottt esseissssssssssssssssssssssssssssssssssssssssssssssssssssessssnss | sossssssssssnssssans I
608190 10 4|MOHAWK INDUSTRIES........ I
608554 10 1|MOLEX.......... I
61166W 10 1|MONSANTO CO............ A46. . .. | L.,
611742 10 7 |MONSTER WORLDWIDE.............. ....564.000 |. o L
617446 44 8|MORGAN STANLEY DEAN WITTER ...20,957.000 |. | L
626717 10 2|MURPHY OIL CORP..........coovrrerrrrrmernerrnssisssiesssesssssssssssssssssssssssssssssssesssssssssnnss | avssnessinns | 200000.0912912009. 000 [VARIOUS....ooovioiioccsssssisssssss s sssssssssns | esssssnsssssnsssnns 6,027.000 |. I
628530 10 7 |MYLAN LABS INC. 3, . e | L.
62913F 20 1|NIIHOLDINGS... ...18,270.000 |. I
62944T 10 5[NVR,INC....oovvvrrerererrenirsssessissssississssssssssssssnsssssssssssssssssssssssensssssssssnssssnssses | svsvsssensss | 10000 06/29/2000c0c00s [NY LIFE oot ssssesssssssssssssssssssssssssessssessssssssnsssss | svssssssnssssssssnsssnns 8.000 |. I
637071 10 1|NATIONAL OILWELL VARGO, INC ...16,230.000 |. o L.
64110D 10 4 |[NETAPP, INC.....ccocoormrrrrmrrrrrrrrrrnrens . ....116.000 . |L....
B4110L 10 6| NETFLIX, INC...oovvorrerrirerirssisesesssess st ssssssssssssssssssssssssssssssssssssnsssens L
651229 10 6| NEWELL COMPANY........imrecrerrreeseeissessssesssssssssssssssssessssssssssssssssssssessssessssssssns L
651290 10 8|NEWFIELD EXPLORATION CO . |L....
655844 10 8|NORFOLK SOUTHN CORP............... oL
665859 10 4|NORTHERN TRUST CORPORATION... oL
666807 10 2|NORTHROP GRUMMAN CORP..........covvviirriirriississssisssssesssessss s ssssssons . L
670006 10 5|NOVELL, INC.....coocoorvverrerriereiessisessissssiiessissssssessssssssssssssssssssssssssssssssssssssssssssssons | svsssnsssinns | 2000ers091812009. 00 [NY LIFE oottt essssessssnns | eessssnsssssssssans 5,624.000 L
670346 10 5|NUCOR CORP... . s 1,340.000 |.
67066G 10 4|NVIDIACORP.........ccoovuvnne. ...40,490.000 |.
674599 10 5|OCCIDENTAL PETE CORP.......ccocormmrimrriimmrisnsisnsssssssssssnsissssssssssssssssssssesssssnssses | svsssnsssens | 200000:00/29/2009, 0000 [VARIOUS....oooiiiiriiississsssis st s sssssssss s essssssssssssssssss | sossssssssssnsssans 9,147.000 |.
676220 10 6|OFFICE DEPOT, INC......... 5,284.000 |.
681919 10 6|OMNICOM GROUP INC.......coocrmrrimrrrnrrinrrsnsissnssisssssssssisssssssssesssssssssssssssssssssssssssnns | svsssnsssnns | 200000i08/2912009.00s [NY LIFE oottt sssssssssssssssssssssssssssssssessssnss | sonssssssssnssssnns 8,646.000
68389X 10 5|ORACLE CORPORATION. 21,204.000
690768 40 3|OWENSILLINC.......cccooenrrern. 10,644.000
693475 10 5|PNC FINL SVCS GROUP INC... 531.000
695156 10 9|PACKAGING CORP AMER.... .315.000
69840W 10 8|PANERA BREAD CO......... .486.000
699462 10 7|PAREXEL INTL CORP....... 200.000
701094 10 4|PARKER HANNIFIN CORP........ccooevvvmmrrnervesriesrisensssessisssssssssssssssssssesssssssssssssssnns | avssienssinns | 2veeelOH2T12009. 0000 [NY LIFE oottt sssssssssssssssens | sessssssssssssssssons 72.000 |.
703481 10 1|PATTERSON-UTIENERGY... ...36,174.000 |.
704326 10 7|PAYCHEX, INC.......ccceovenne. B [ 4,558.000 |.
704549 10 4|PEABODY ENERGY CORP........cccoomvrrmrrrnrrisnsisnsssnsssssssssnsssssssssssssssssssssssssssnssses | svsssnssssnns | 2200000005200 c000s [NY LIFE oottt ssssssssssssssssssssssssssessssnns | sossssssssssnsssans 5,317.000 | .ooooevrvrrrrrenrrnn 182,842 | e XXX | o | Lo,
707569 10 9|PENN NATIONAL GAMING, INC......coooormrrvrnrirnmrinnrisnssnnsssnsssssessssssssssssssssssssssenses | svsssnnsssnns | eveersOH2112009. 0000 [MUNDER ..ottt sttt essssssssssssssssssssnn | ossssssssssnnsens 19,600.000
708160 10 6|JC PENNY CO.....ccooorvvrrrrrrrnnns .3,690.000 |.
713409 10 O|PEPSIBOTTLING GROUP..........commrmnrinmreirnrirnsrinssensrsnssesnnsssssssessssssssssssssssssnnss | svssenssnne | 2veressOM2T12009u 00 [NY LIFE oo ssssssssssssssssssssesssssssssssssnssssnns | sssssssssssssssnsssans 87.000
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713448 10 8|PEPSICO INC......oovverrvrrirerinsissssisssisssssssssssssssssssssssssssssensssssssssssssssssssssssssssanss | svsssnnssnns | 2r0000:09292009, 0000 [VARIOUS....oooiiooisiicsis st ssssssssssssssssssssssssssessssssses | onsssssssssnsens 14,199.000 725918 L
716768 10 6|PETSMART, INC......ccovvoerriirrienrisnsinsissssisssissssssssissssssssssssssssssssssssssssnsssssssssssssenss | svsssssssens | 20000i00/29120091000s [NY LIFE . oivoiiriiesiissies st esssss st sssssssessssnns | sossssssssssssssans 1,718.000 |. ....35,697 |... o L.
717081 10 3|PFIZER, INC...... ....95,503 |... oo | L.
717124 10 1|PHARMACEUTICAL PRODUCT DEVELOPMENT.......cccconmvvermrrenmrersmrernreessnsssennisnns [ evvssenresnne | 2rereeiOA1312009uc00s [NY LIFE ciooiiirieirssinsrsssisssissssssssssssssssssssssssssssssssssssssssssssssssnsssnns. | sonvsssessssssssssnnssrd £8:000 [ wonvvenrioesresnnsisnns 8,826 I
724479 10 O|PITNEY BOWES, INC......ccoooommrvrrmrrrnrrirenrirnrennn. 88,194 I
726505 10 0|PLAINS EXPLORATION & PROD CO.... .12,588 I
736508 84 7|PORTLAND GENERAL ELECTRIC CO. .356,847 . |L....
740189 10 5|PRECISION CASTPARTS CORP.......ccecevrrereererrererereeressseesessssssessessnsessssessenenes | eveveerenons | 200eeed06129/2009.0.... [NY LIFE ... oot ssssssssssssssssesssssssessenss | cveseseesenssnsenes 1,096,000 [ covivieiciiiiicinnnes 73,197 L
74144T 10 8|T ROWE PRICE GROUP INC........ccoiviiteiererecereteisee et 1,280,688 L
741503 40 3|PRICELINE.COM............... ....51,868 ~|L....
74153Q 10 2|PRIDE INTL, INC....cc.covvrrrrriennee .49,365 . L.
742718 10 9|PROCTER & GAMBLE COMPANY.... . . . .226,008 . L.
743859 10 O|PROVIDENT BANKSHARES CORP.........coouvermrirmeirenrissssnnsissnssssssssssssssssssssssnsssss | svsssnsssinns | 2veees 041312009100 [NY LIFE oottt ssesssss st sssessssessssnns | ossssssssssnssssans 1032 000 ) L
744573 10 6|PUBLIC SERVICE ENTERPRISE GP........cccoconvvimmrrrrriinerersneecrssssisssssssnsssssnssssssss | svssenssssens | 200000i06/2912009. 000 [NY LIFE oottt ssssssss s ssssssssssssssssssessssnss | sosssssnssssssssans 3,180.000 L
74460D 10 9|PUBLIC STORAGE INC................. o L.
745867 10 1|PULTE HOMES, INC...... PIEDMONT INVESTMENT ADVISORS.......ooumrrimriirnnerssssssssssssssssnnens e | L.
747277 10 1|QLOGIC CORP...... NY LIFE...oreneeeeeesrisesennens I
747525 10 3|QUALCOMMINC........... VARIOUS.... . I
74834L 10 0|QUEST DIAGNOSTICS. cor | cvnrrenerins [ ereed011312009...... [NY LIFE ... oottt ssss st ssssssssssssssssssssssns I
748356 10 2|QUESTAR CORP............... st I
749121 10 9|QWEST COMMUNICATIONS vevcnnnns | 200een09/0572009...... [NY LIFE.. ..ot .| L.
750438 10 3|RADIOSHACK CORP.............ccce.... revnnenenen | 2eeeend06/1572009...... [NY LIFE .. ..ot .| L.,
754730 10 9|RAYMOND JAMES FINANCIAL INC.. e erverrienis | 2000006129/2009...... [NY LIFE...oooiiooiieieeiecsessiesesss st nes I
755111 50 7|RAYTHEON CO.......cccoorvmrrrrncn. e erveeriennn | 2000006129/2009...... [NY LIFE...oooiioiiiiieeisssecsessssss s ssssss st ssssnnns e | L.
75524B 10 4|RBC BEARINGS, IN I
759509 10 2|RELIANCE STL & ALUM CO. vor | s | 20..06/29/2000....... [NY LIFE...... ol I
770323 10 3|ROBERT HALF INTLINC........cccoooon.e. cor | cvnervnnnins [ 0000i0505/2009...... [NY LIFE ... oottt ssssssssssssssssssssssns o L.
773903 10 9|ROCKWELL INTERNATIONAL CORP... v evverreenne | 200eni0801/2009...... [NY LIFE...oooiiiiiieriesiissiessisssssssssssssssssssssssesssssssssssssssssssssssssssassssennes . |L....
778296 10 3| ROSS STORES INC.......ovvvirrierrirrisnsssssssessssssssssssssssssesssssssssssssssssssssssssassssssssans L
779382 10 0| ROWAN COMPANIES, INC.......ovveerrirreirressesssscssssssssssss st sssssssssssssssssssssnns L
78390X 10 1|SAIC, INC.....ccocorvvrrrrrrerrrrens . |L....
784117 10 3[SEIINVTS CO....cevvveveverereererae oL
78462F 10 3|SPY EXCHANGE TRADED FUNDS... - oL
784635 10 4[SPX CORP.........ooieeevieesie st L
786514 20 8| SAFEWAY, INC.......oooiieoieeiieeeecsiee st L
806407 10 2|SCHEIN HENRY INC..... I
806857 10 8|SCHLUMBERGER LTD..... I
808513 10 5|SCHWAB (CHARLES) CORP I
810186 10 6|SCOTTS CO...c.covvrvrrrvrrrrirrnns I
812350 10 6|SEARS HOLDINGS CORP o L.
817315 10 4|SEPRACOR, INC........... o
820280 10 5|SHAW GROUP, INC.. I
82669G 10 4|SIGNATURE BANK........cccocoune.. MUNDER.......vtorcireeerreessressessssessessssssssssssssssssssssssssssssssssssssassssssssssens I
828806 10 9|SIMON PROPERTY GROUP, INC. CORPORATE ACTIONS........ooteieieceesitereisetesesesvesee s sssaanen .. |L....
84265V 10 5|SOUTHERN COPPER CORP.... ATLANTA LIFE. ..ottt ses .| L.
845467 10 9|SOUTHWESTERN ENERGY CO... MUNDER........ .| L.,
852061 10 O[SPRINT CORP............cccocce.... - VARIOUS.... I
855030 10 2|STAPLES, INC....... I
855244 10 9|STARBUCK CORP.... . |L....
857477 10 3|STATE STREET CORP........coovurrrirrieeitensiesssiss sttt L
858119 10 O[STEEL DYNAMICS INC.......oorvirrrirrirneiisesisessssssssssssssssssssssssssssssssssssssssssssssssnns L
863667 10 1|STRYKER CORP............... . |L....
866810 20 3|SUN MICROSYSTEMS, INC.. . |L....
86764P 10 9| SUNOCO INC......overurirrierrereessesisssssseesssssssssssssssssssssssssssssssssssssssssssssssssssssssssses L
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867914 10 3|SUNTRUST BANKS INC.....ccovverrrrrriinnireseiessisnssssnsissssssssssssssssssnssssssssssssnssssnsssns | svsssnsssens | 2reeesOH0312009u000s [NY LIFE oottt ssss st sssssssessssnss | sossssssssssssssans 1,943.000 L
868536 10 3|SUPERVALUINC...... . o L.
871130 10 O0|SYBASEINC...... oo | L.
871607 10 7|SYNOPSYS, INC... I
871829 10 7|SYSCO CORP........... I
872275 10 2|TCF FINANCIAL CORP.................. I
87236Y 10 8|TD AMERITRADE HOLDING CORP.. . . . |L....
872540 10 9[TIX COS......ooivieirreeeiereeesieseeseeessssssssssssssesssssssessssssssssssssssssssesssssssesssssssessessnses | sessenssnsens | 200000 0D292009.00.0. [VARIOUS......coooitscteee ettt s sasssss s ssssesanss | seesssssssssesans 21,124.000 L
87612E 10 6| TARGET CORP.......ocoveveceeereereeereeerce e sisssssesssssssesesssssesssessessssssssssssssesens | sveseesensens | 20eeees0D 1812009000, [NY LIFE oottt sssssse s se st ses e sssnns | soessesssssssesnsineas 924.000 L
878237 10 6|TECHDATACORP.........cccevvevneee. oL
879433 10 0|TELEPHONE AND DATA SYSTEMS. . L.
88076W 10 3|TERADATA CORP.......cccovvvrrrrrrnne ol . L.
880770 10 2| TERADYNE, INC......coivvorriereriseiiesissssiesssssssssssss st st sssssssssnssssnes L
880915 10 3| TERRA INDUSTRIES, INC.......coovvvrerireirriresissssssessssssssssssss s ssssssssssssssssssns L
881609 10 1|TESORO CORP............. L
882508 10 4|TEXASINSTRSINC.. L
885535 10 4|3COM CORP......... L
88579Y 10 1|3M COMPANY....... ATLANTA LIFE... L
887317 30 3|TIME WARNER, INC...... . VARIOUS.... L
88732 20 7|TIME WARNER CABLE. reveennnes | 2.00/29/2009...... [NY LIFE...... | L
889478 10 3|TOLL BROTHERS..... revnnnnen | 2eeeend0411312009...... [NY LIFE ...ttt L
891027 10 4|TORCHMARKINC..........cccouuu.... revrnenenen | 200ee00/2972009...... [NY LIFE .. ..ot L
891906 10 9|TOTAL SYSTEM SERVICES, INC. cevvevneries | eereenO412712009...... INY LIFE.....oooiioeieciceiscsestsse s L
893641 10 0|TRANSDIGM GROUP, INC............ et L
89417E 10 9|ST. PAUL TRAVELLERS COS, INC... cevvernernies [ 000000612912009...... [INY LIFE . .ooomiioiiieciesiissiesstssses st ssssssss s sssss s L
902494 10 3|TYSONFOODSINC................... L
902681 10 5|UGICORP............. L
902973 30 4|US BANCORP... L
903236 10 7{URS CORP........vvvurrierriirnisississsssssscssssssssssssssssss st sssss st sss s sssssssssssssssssons L
907818 10 8| UNION PAC CORP.........oovoouriireererirneesseessssssssssss s ssssssssssssssssssssssssssssssssnssssnsees L
911312 10 6|UNITED PARCEL SVC INC... . |L....
913017 10 9|UNITED TECHNOLOGIES CORP.. oL
91324P 10 2|UNITEDHEALTH GROUP INC... oL
91529Y 10 6| UNUMPROVIDENT........cosvvrmrreerriereisneisnssisssssesssessssssssssssssssssssssssssssssssssssssssssssnnns | avvsssssnne | 200000:09105/20091c0cs [NY LIFE oooiiiovieciieesitsessss st L
918204 10 8|V F CORP....coovveeveceerecessessesssssssisssssssssssssessssssssssssssssssssssssssssesssssssssssssssssssns | avsssenssinns | 20000ni09101/2009. e [IMUNDER ..ottt L
91911X 10 4|VALEANT PHARMACEUTICAL INTL. revvevneries [ 0000006/15/2009...... [INY LIFE....ooooiioiiiicieicestsss st I
919794 10 7|VALLEY NATIONAL BANCORP..... cor | evveerienne | eeeen 042712009, [NY LIFE...oooiiiiiieiesiscsesssss s ssssss s ssss st essssnnes I
92343E 10 2|VERISIGN INC........ccoevrvrrrrirerrrrens vevvernesns [ 000.06/29/2009...... [NY LIFE...... I
92343V 10 4|VERIZON COMMUNICATIONS, INC. . - I
92553P 20 1|VIACOM, INC. CLASSB.... oo | evnerreriins [0000006/29/2009...... |[NY LIFE ... oot sssssssssss s sssssssssesssssssssssnes o L.
92927K 10 2|WABCO HOLDINGS...... ATLANTA LIFE... o
931142 10 3|WAL-MART STORES..... - VARIOUS........ I
939640 10 8|WASHINGTON POST............ oo | eveeereeeens [ 2002..05/05/2009...... |NY LIFE........cccoonn... I
941053 10 0|WASTE CONNECTIONS, INC... o .. |L....
94106L 10 9|WASTE MGMT INC DEL........ revvennnes | 20.00/29/2009...... [INY LIFE.............. .| L.
941848 10 3|WATERS CORP........cccocoovvvrrrrrnncs I
942683 10 3|WATSON PHARMACEUTICALS INC. vevveveesiins | 000.04/27/2009...... INY LIFE...... I
949746 10 1|WELLS FARGO & CO.........cccooc..... I
958102 10 5|WESTERN DIGITAL CORP . |L....
959802 10 9|WESTERN UNION CORP........cccosrrrmrrrrnrisnsiinsissssssssssssssssssssssssssssssenssssssssssssssssss | svsssenssnns | 200000i08/2912009.000s [NY LIFE oiooiiitiiiciseissesii st sssssss st st , L
966837 10 6|WHOLE FOODS MARKET, INC.........coovvmrrimneirneinnerisnnisnnssnnsssssssssssssssssssssssenssssnns | sesssensenns | 20e000i0812912009. 0000 [NY LIFE . iooviiiiciisseiisssesiis sttt sssssssssssssssssses . L
969457 10 O|WILLIAMS COS.......cccommvvvnne . . |L....
97381W 10 4|WINDSTREAM CORP L
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983024 10 O{WYETH. ..ottt sttt st ssssssssenes | sesssssnnas | seeeins 05/18/2009...... NY LIFE . oottt ettt ssssentns | sbsessssssssansannes 3,583.000 L
98310W 10 8| WYNDHAM WORLDWIDE CORP.........coevuirerieieseteie st sessesisssassssasssssessessnes | sessssssssns | cevens 05/05/2009...... NY LIFE .1,108.000 |.... L
98385X 10 B|{XTO ENERGY ......cooceiieicrereeteeicie ettt st sss s ssss s ssessssssssssessnsas | sesssssensas | svenens 06/29/2009...... VARIOUS ..12,745.000 |.... L
98389B 10 O|XCEL ENERGY INC......coiiritcieierscse ettt ssessss s sessessssssssssssens | sessssssnsns | srenens 04/27/2009...... NY LIFE o oottt .2,879.000 |.... L
988498 10 1| YUM!BRANDS INC......cooirrieircieisiiesiseise s isssessssssssss s ssesssssssssessssssssessesssssssas | svessssssnss | seeeens 06/03/2009...... MUNDER ...ttt ses ...23,600.000 |.... L
98956P 10 2|ZIMMER HOLDINGS, INC......oveviiriieieiieiiesiseiesssissssessssessssssessssssssssssessessesssssessessns | sessssssnsss | seenens 04/2712009...... INY LIFE. ...ttt essessssssesssssesssnssns | sssesssssssssessassssans L.
G0692U 10 9|AXIS CAPITAL HOLDINGS..... JRUS D 05/29/2009...... |ATLANTA LIFE. ..ottt sssnssssens L.
G24182 10 0|COOPER INDUSTRIES LTD-CL A.....coivivercrereeeereeseeieisevesie e sssessssssssssesssssnses | svessssenees | aveenes 06/29/2009...... SR
G4412G 10 1 |HERBALIFE LTD....covuivieieercieteeesce e seessssssses et sesss s ssss s sssssssessessssessesnss | svessssesees | avseves 06/12/2009...... | S
GA91BT 10 8[INVESCO LTD.....oooiieeeeeeeeeteeescetses et sesse s ssssesssssssessssssssnns | sessessssaens | creven 05/05/2009...... .1,129.000 |....
G6359F 10 3|{NABORS INDUSTRIES.........ooeiireereirneisneieeineisesiseeessesssssssssssssssssssssssssssssssssssnsss | svssmsssnsens | seeeed 06/01/2009...... .3,978.000 | .... L.
G9144P 10 5|TYCO ELECTRONICS LTD.....oveerereireireeeseisneisneisnsisnesssssssssssesssssssssssssssssssssssssssssans | sesssssssenss | senvens 06/15/2009...... [
HOO23R 10 5|ACE LTD....ooieiieieteecteeeetee ettt ssas st ssas s ssessnns | snsssssnssens | ceveand 05/29/2009...... L
HB912P 10 6|TYCO ELECTRONICS LTD....cooiuireieercieriesieiesiesie s siessssss e sssssssssiessesssssssasssns | svsessessiess | evveens 06/26/2009...... L
P31076 10 5[COPAHOLDINGS SA.........cooovireiiirreieiestesise et sssssssss s ssesssssssssessssssssssssssessns | aviesssssiess | avveens 05/29/2009...... ATLANTALIFE........oooicciecseeese ettt L
316464 10 6| Fid VAIUE.......ccoeverveieiesee ettt sttt ensntans | sessessnnas | seeeins 05/31/2009...... FIDELITY oottt ...643.036 |.... L
316146 10 9| Fid INV G BONG.......cvurvricriciesetcis sttt bss s ssesssssssas | sesssssnnss | seeeens 05/31/2009...... FIDELITY oottt st ...30,467.062 L
315792 66 3| Freedom 2025..........coovveueieireiessesisese sttt essenns | sessnssnns | srenens 05/31/2009...... FIDELITY oottt sttt sttt snes L.
316184 10 0| Fid MaQEIIAN........oiuriiierieieieisseie sttt estenssnnss | sesssnsnnss | seeeens 05/31/2009...... FIDELITY.... L.
315911 20 6[SPArtAN US EQ.....cveiecicrceeeiccieee ettt sssssse s besse s ss s sessns | sesssssssens | sreve 05/31/2009...... FIDELITY.... L.
880196 20 9| Templeton FOrIGN.......cccievicueiiercieirieeiseste et sse s snsesessnns | essssssenens | sevees 05/31/2009...... FIDELITY
780905 84 0|ROYCE PENN INV......oivciiiiiieiice ettt s ss st ssenns | sessnsnsanens | serees 05/31/2009...... FIDELITY
197199 80 5| Columbia ACOMN USA.........ouiiieriereireiecireirsise ettt esssessessessesssesssssesssnsnns | sesssssnssnne | snsene 05/31/2009...... FIDELITY....
31617R 30 8|Fre€dom INCOME.........c.cvieeicieiiieecie ettt ettt sssessenas | sesensnssans | sresen 05/31/2009...... FIDELITY....
31617R 50 6| Fre€dom 2010.......c.cvuiuiierecieieieeesietes ettt et s sen s sassesssbassesans | sessessensens | essans 05/31/2009...... FIDELITY
31617R 60 5|Freedom 2020..........c.cooueveveiireieiieeeeeieiess st seessss s sss s ssesses s sesssssssnsas | sessessensens | cessans 05/31/2009...... FIDELITY
315792 67 1{Freedom 2015, ...ttt | sesiesrnnns | sreeias 05/31/2009...... FIDELITY....
315792 65 5|Freedom 2035........c.coveviieieieicsesese sttt saenes | sessessnnns | sreeins 05/31/2009...... FIDELITY....
31617R 70 4| Freedom 2030.........cccvvverererieieiesiesiesessstesse e ssessss s ssssssssssssssessessssssessesssssssssessns | sessessessses | vessees 05/31/2009...... FIDELITY....
015570 20 3| Alger MidCap GrOWN.........ccevuerecueierieieiesesiseise s sses s ssessssssesssssssssssnsss | siesssssnss | seeeens 05/31/2009...... FIDELITY....
701769 10 1{Parnassus EQUILY.......ccviureieririieiesesissieissssie e siessss st ssessesssssssssessssssesss | svessssssesss | seeeens 05/31/2009...... FIDELITY....
880199 10 4| TemPpIEton GrOWHN..........cocvcvieeieeeee ettt sessesenssaens | seesrsnnsens | crere 05/31/2009...... FIDELITY....
315792 10 1| Fre€dom 2040..........cccvririeeereeee sttt ss s sn s bns | essnesenens | sereens 05/31/2009...... FIDELITY....
31617R 40 7 [Freedom 2000...........ovvuuiurriereerniesneeseesseessessseessesssesssesssesssesssesssessssssssssssssssssssssssssnsss | sessmsssnsens | sesees 05/31/2009...... FIDELITY
018918 23 5[ AINZ DIV VL. ..ottt sttt st ssssssans | sessnesnnins | seiees 05/31/2009...... FIDELITY oot eesesssissesseesssnsssssessssssssnsssssssssnsssssssssnssnses | svensessssssensennsesss®@ 10103 | oo 8171 | e XXX e | e eeeeeieees L
416645 60 4 |HArtfOrd Cap ADP......ceieriereiereeeeeeieeisee e ensssssnes | sressnsins | seeeees 05/31/2009...... FIDELITY....
926464 84 3| VICtOrY SPI VAl ..ottt ettt ss st st seens st essssts s sstenssssensnes | sresssnsannss | sreneas 05/31/2009...... FIDELITY....
9099999. Total - Common Stocks - Industrial & Miscellaneous
9799997. Total - Common Stocks - Part 3
9799999. TOtAl = COMMON SHOCKS. ...ttt sttt ettt etttk ettt sttt ettt esntante e ..64,917,689 |.
9899999. TOtal - Preferrea NG COMMON SEOCKS. ... .ouiuerseisitississertesseesseesssassessssssssssessssssasseessssssessessssessessesansessessessssassessnsassessesss | 4e8essessssessessessssessessessssessessesessessesassessessnsessessessnsessessesessessesensassessesessessesantensesaesensessesntensessnsansansesnsansessnsas | ossessessnsassans 64,925,337 |.
9999999. Total - Bonds, Preferred @nd COMMON SEOCKS.........c..cciueiiiueieiieiiesiissiesessissssessessssessssssessesssssssssessasssssessesssssssssessass | sssssssessasssssssssessassssssssessassssssessessassssssssessassssssssessassssssessessassssssessassassasssessassassasssessassassasssessassasssnsessessanes | sssessssssassns 760,741,054

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues.....
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Bonds - U.S. Government
912828 GC 8|U.S. TREASURY NOTES........ccccommrrmmmrinns |....|.O4/08/2009 BANK OF AMERICA 100,000,000 | ........ 98,937,500 | ........ 99,325,295 | ..o | i 52,680 52,680 99,377,975 | v ..9,700,150 |...9,700,150 |.1,315,953 [12/31/2011 | 1..........
0399999. Total - Bonds - U.S. Government. 100,000,000 | ........ 98,937,500 | ........ 99,325,295 52,680 0 52,680 0 99,377,975 | .cooviiinneens 0 ]..9,700,150 |...9,700,150 |.1,315,953 XXX..... XXX...
Bonds - U.S. Special Revenue and Special Assessment
3128M4 V4 2|FHLMC FGG03035... . |.06/01/2009 | MBS PAYDOWN 13,433,233 | ........ 13,151,958 | ........ 13,405,237 | cooovvveerereenns | e 27,996 27,996 13,433,233 0 |...307,260 |04/01/2037 | 1FE......
3128M5 PE 4 |FHLMC FGG0372 . |.06/01/2009 | MBS PAYDOWN .17,393,131 7,780,400 17,448,933 <ovre(55,801) .17,393,131 0 |...439,327 |10/01/2037 | 1FE......
3128M7 AX 4 |FHLMC FGG05122... . |.06/01/2009 | MBS PAYDOWN 14,555,349 | ........ 15,086,681 | ...cveveevernererneeenns | oveeereerernneens | erveeees (94,496) 14,555,349 0 |...244,852 | 10/01/2033 | 1FE......
3128MB DY 0|FHLMC FGG12619... . |.06/01/2009 | MBS PAYDOWN 20,408,348 20,049,608 | ........ 20,369,646 38,702 38,702 20,408,348 0 |...425272 |01/01/2022 | 1FE......
3128MB UF 2 |FHLMC FGG13082.... . |.06/09/2009 | VARIOUS 41,858,336 | ........ 42,885,173 | oo | v | e (212,971) | oo | v (212,971) | oo 42,711,053 | .o | oo 376,246 | ...... 376,246 |....753,293 |03/01/2022 | 1FE......
3128MC CW 3 |FHLMC POOL FGG13485. . 1.06/01/2009 | MBS PAYDOWN 13,918,755 | ........ 14,395,037 | ovvoovveenrieerins | v | s (22,107) | covvvrerrrrecrinne | cevveeens (22,107) 13,918,755 0 |...117,589 |02/01/2023 | 1FE......
3128MC CY 9|FHLMC FGG13487 . 1.06/01/2009 | MBS PAYDOWN.......ccocommivrerer | cerrmrrmerrneirneinniinns | er0eeee5,297,596 | ooecve 5,297,596 | .......... 5,448,591 | ..o | e | s (9,357) [ v | e ((SIC15Y4 | O I 5,297,596 (VN 48,875 |11/01/2023 | 1FE......
3128MM  KF  9|FHLMC FGG18293... . | .06/09/2009 | VARIOUS 93,760,882 | ........ 96,207,455 | ....ovvrreenerierinees [ v | v (510,520) | cvovverneerernene [ e (510,520) 95,808,325 | ...vvevrerrenes | e 761,775 | ..... 761,775 |.1,706,693 |11/01/2023 |1FE......
3128MM KG 7 |FHLMC FGG182%4... . 1.06/01/2009 | MBS PAYDOWN.......ccoovveommmrnns | cevmmmremnmrennneeinnee | 08,176,259 | oo, 8,176,259 | .......... BABNTO7 | oo | e | eeveeenns (31,766) | cveovvververrnee | e (R T5) ) T IS 8,176,259 0 |...115,169 |09/01/2023 | 1FE......
31410K N9 1|FNMA FN889716 . 1.06/01/2009 | MBS PAYDOWN.......coovveommmrnne | cevmmmremmmeemneeennneens | ereeeen.5,941,662 | ..oeooc. 5,941,662 8,166,331 | e | e | s (RI0IRT£) ) O I (10,378) 5,941,662 (V] 41,228 |12/01/2021 | 1FE......
3128M4 V4 2| FHLMC FGG03035... voer | . | .06/01/2009 | MBS PAYDOWN.......covvvenmmrenns | cernmmnennmnernsmnensnnees | conneeenns 1,829,361 | e 1,829,361 1,792,488 {0 T 1,792,488 | ..o | e 36,873 | ........ 36,873 |....266,571 | 04/01/2037 | 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment 236,572,912 241,373,489 | ........ 51,223,816 | ..o | e (880,698) | ...veeuurrernnnd 0 [ (880,698) | -.ceovureenand 0 239,436,199 | ..coovvnnnnnd 0 ]..1,174,894 |..1,174,894 | 4,466,129 XXX..... XXX...
Bonds - Industrial and Miscellaneous
00165A AA  6|AMC ENTERTAINMENT, INC . |.06/02/2009 | CS FIRST BOSTON 120,000 117,007 0 117,007 8 8 06/01/2019 |4FE......
00506T AJ 4 |ACTIVANT SOLUTION . |.06/16/2009 | BROADPOINT CAPITAL 180,000 83,700 83,700 2,310 2,310 86,010 | covverrriiennes | s 54,690 | ........ 54,690 |...... 10,830 |05/01/2016 | 5FE......
01741R  AD 4|ALLEGHENY TECHNOLOGIES.... . | .06/02/2009 | CITIGROUP GLOBAL 40,000 40,000 0 140,000 6,481 | ......... 6,481 | ..o 14 106/01/2014 |2FE......
018772 AL 7 |ALLIANCE ONE INTL . |.06/26/2009 | CS FIRST BOSTON ..5,000 4,759 0 4,759 4 4 07/15/2016 |4FE......
019736 AA  5|ALLISON TRANSMISSION, INC... . |.05/11/2009 | DEUTSCHE BANK SECURITIE 20,000 ..9,800 ..9,800 0 9,800 | .o | i 5400 | .......... 5400 |........ 1,179 {11/01/2015 | 5FE......
020039 AJ 2|ALLTEL CORPORATION . |.05/06/2009 | JPM 70,000 49,875 50,145 A21 121 50,266 | oo | s 17,675 | ... 17,675 | ....... 2,512 |05/01/2029 |1FE......
020039 DB 6|ALLTEL CORPORATION . | .05/06/2009 | WACHOVIA 35,000 30,225 31,130 .330 330 31460 | e | e 5728 | ......... 5728 |..... 2,110 |07/01/2012 |1FE......
020039 DC 4|ALLTEL CORPORATION . |.05/06/2009 |JPM 755,000 660,030 661,626 280 280 661,905 | oo | o 151,154 | ... 151,154 | ... 51,199 (07/01/2032 |1FE......
02687Q DG 0|AMERICAN TNTL GROUP.... . |.06/09/2009 | BARCLAY CAPITAL 40,000 20,800 3 3 .20,803 597 597 949 |01/16/2018 | 1FE......
037933 AD 0|APRIA HEALTHCARE GROUP. . |.06/01/2009 | BANK OF AMERICA 60,000 58,230 1 1 58,231 | oo | e 1,169 | e 1,169 | .o 131 111/01/2014 | 3FE......
05523U AD 2 |BAE SYSTEMS HOLDINGS.. . |.06/01/2009 | VARIOUS 19,345,000 | ........ 19,045,982 | ........ 19,096,242 | ...ooovvvernvrrnns | e 13,347 | oo | e 13,347 | 19,109,588 | ..oooovvvererres | ceene (699,149) | .....(699,149) | ....818,723 |08/15/2015 | 2FE......
05947U 2N 7 |BACM 2005-5 A2 . 1.06/01/2009 | MBS PAYDOWN........occvvmmvrnne | corrmrrrmnerrrncernnennns | 2,210,286 | oecccn. 2,210,286 | ......... 2,030,964 23,144 23,144 2,210,286 0 28,561 |10/01/2010 |1FE......
06423R BM 7|BOIT 2004 C2 C2 . 1.06/18/2009 |JPM 300,000 121,938 8,340 8,340 130,277 | v | e 110,449 | ...... 110,449 |....... 1,305 |02/15/2017 | 2FE......
06846N AB 0|BILL BARRETT CORP.. . | .06/30/2009 | BANK OF AMERICA 80,000 76,138 0 .76,138 2,812 2,812 07/15/2016 |4FE......
06985P AB 6|BASIC ENERGY SERVICES. . | .06/16/2009 | UBS SECURITIES 40,000 38,500 22,800 | ... 15,862 | .ovvvirieenB5 | e | s 15,927 38,727 04/15/2016 |4FE......
085791 AD 3|BERRY PLASTICS . | .06/30/2009 | DEUTSCHE BANK SECURITIE 100,000 60,000 61,335 09/15/2014 | 5FE......
101137 AB 3 |BOSTON SCIENTTIFIC CORP. . | .04/03/2009 | LOOMIS 25,000 21,125 21,250 21,873 06/15/2014 | 3FE......
101137 AG 2|BOSTON SCIENTTIFIC.... . |.04/03/2009 [LOOMIS 190,000 166,000 162,450 ...169,257 06/15/2016 | 3FE......
10623P BF 6 |BRAZOS STUDENT FINANCE 1999-A. . | .04/24/2009 | SECURITY CALLED BY ISSUE 100,000 100,000 100,000 100,000 11/25/2033 | 2FE......
125152 AC 2|CE GENERATION . |.06/15/2009 | SECURITY CALLED BY ISSUE ..5,689 .5,291 5,689 12/15/2018 | 3FE......
12543D AF 7|COMMUNITY HEALTH SYSTEMS . |.04/08/2009 | WAMCO. ..5,000 .4,563 4,573 07/15/2015 |4FE......
125568 AD 7 |CIT GROUP CANADA........coocvvrmmrrirnrriens . |.06/18/2009 | VARIOUS 540,000 364,500 376,013 384,382 06/01/2015 | 2FE......
125577 AY 2| CIT GROUP. . |.06/18/2009 | VARIOUS 151,000 119,126 120,777 | covvvevvrnerinee | e 1135 | e | e 1135 | | i 121,911 02/13/2017 | 2FE......
125581 AH 1| CIT GROUP, INC.........coouvvvrvrrrnnne .06/30/2009 | CITIGROUP GLOBAL 18,000 | .vevereererrirerninns | cvvrvineeninenninsnnins | cvveesnnnnsnnnnsns | ovsensnennnne(T1) | v | v (71) | oo | v (71) 02/13/2014 | 3FE......
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125581 AK 4|CIT GROUP .06/22/2009 | VARIOUS 17,840 28,000 19,320 19,757 489 489 20,247 | e [ e (2,407) | ........u (2,407) | ........ 1,049 [09/30/2014 | 2FE......
125581 AR 9|CIT GROUP . |.06/30/2009 | VARIOUS .36,865 61,000 49,105 49,932 704 50,636 | e [ e (13,771) | cooeee (13,771) | covvnee 2,795 |02/01/2015 |3FE......
125581 AW 8| CIT GROUP. ... | .06/18/2009 | GOLDMAN SACHS AND COMF .58,900 95,000 77,028 78,009 846 78,855 | oo | e (19,959) | ....... (19,955) | ........ 4,603 |01/30/2016 |2FE......
125581 AY 4 |CIT GROUP, INC......oooomrrerrrrerrrrernreernes .... | .06/23/2009 | CHASE SECURITIES INC....... 4,462 ..9,700 .6,079 .6,079 13 6,002 | oo | e (1,630) | ......... (K1) N — 428 |04/01/2036 | 3FE......
125581 FS 2|CIT GROUP, INC . |.06/30/2009 | CITIGROUP GLOBAL 337,878 661,000 578,740 518,229 60,471 58,732 576,962 | ...ooerreraens | e (239,084) | .....(239,084) | ...... 39,992 (12/18/2018 | 3FE......
126001 AB 2| CMP SUSQUEHANNA CORI . | .04/03/2009 | CORPORATE ACTIONS 20,389 170,000 ..6,800 ..6,800 (18) 6,782 3,607 .13,607 05/15/2014 |6FE......
14042H AE 3|COAFT 2007 C A3B . |.06/15/2009 | VARIOUS 107,550 107,550 97,333 103,009 | oo | v DA | | s 4541 | s s 107,550 0 613 |04/15/2012 | 2FE......
145749 AC 1|CARROLS CORP . |.06/23/2009 | WACHOVIA 37,575 40,000 33,800 27,000 | ...co..... 7460 | v D43 | s | v 7,703 .34,703 2,872 2,872 |........ 3,403 |01/15/2013 | 4FE......
161175 AG 9|CHARTER COMM OPT. . |.05/29/2009 | GOLDMAN SACHS AND COMH 566,555 550,000 542,157 440,000 | ...... 102,849 | covverernen357 | v | v 103,206 543,206 23,349 | ........ 23,349 | ... 42,866 |09/15/2014 |4FE......
163893 AA 8|CHEMTURA CORP . 1.06/30/2009 |JPM 187,050 258,000 256,586 131,580 | ...... 125,301 | o153 | s | v 125,454 257,033 06/01/2016 |6FE......
165167 CD 7 |CHESAPEAKE ENERGY CORP... ... | .04/14/2009 | WAMCO 110,000 110,000 105,900 71 105,970 02/15/2015 | 3FE......
184502 AP 7|CLEAR CHANNEL.......ccoooormmrermmriinrriinnes ... | .04/30/2009 | CHASE SECURITIES INC....... 17,063 105,000 87,806 15,225 | ........ 76,159 | oovoreeenen 987 | s [ e 77,116 192,340 01/15/2013 | 6FE......
184502 AS 1 |CLEAR CHANNEL COMMUNICATION..... ... | .05/20/2009 | CITIGROUP GLOBAL 1,500 10,000 7,313 21,100 | 6,501 | oo 107 [ | e 6,608 7,707 05/15/2015 | 6FE......
184502 AX 0|CLEAR CHANNEL . |.06/03/2009 | VARIOUS 85,625 535,000 398,300 61,525 | ...... 350,076 | oo 4,498 | i | e 354,574 | oo | e 416,100 12/15/2016 | 6FE......
20030N AR 2|COMCAST CORP . 1.06/30/2009 | BARCLAY CAPITAL........covveees | cormmrrerreeressiiesiiens | eevenas 20,232,800 | ........ 20,000,000 | ........ 19,945,400 | ........ 19,950,904 2187 | e | e 19,953,091 02/15/2018 | 2FE......
205887 AW 2| CONAGRA, INC . |.05/06/2009 | VARIOUS 8,029,387 | .......... 7,530,000 .7,921,560 7,905,216 09/15/2010 | 2FE......
210371 AH 3| CONSTELLATION ENERGY. . |.06/15/2009 | CS FIRST BOSTON ...9,366,664 | ......... 9,135,000 |.......... 9,395,348 | .......... 9,366,826 9,336,318 04/01/2012 | 2FE......
22026E AA 1|CORRAL FINANS AB . |.04/01/2009 | CORPORATE ACTIONS 3 2 2 0 2 04/15/2010 |5*.........
22818T AA 0|CROWN AMERICAS LLC. . | .05/06/2009 | VARIOUS 84,025 85,000 82,528 0 82,529 05/15/2017 |4FE......
23326B AB 0|DIFINANCE/DYNCORP.... . |.06/08/2009 | CS FIRST BOSTON 164,475 170,000 158,100 148,113 | ........ 14,291 | v 656 [ .o [ v 14,947 [ oo | e 163,060 02/15/2013 |4FE......
23331A BB 4|DRHORTON, INC . |.05/07/2009 | CITIGROUP GLOBAL 8,440 ..8,000 ..8,000 0 8,000 05/15/2014 | 3FE......
25156P AB 9|DEUTSCHE TELEKOM INT FIN . 1.06/18/2009 | STATE STREET.......cocovimmrrvens | cevrverireriseirnsiiiseinns | rveeens 51,796,284 | ........ 49,200,000 | ........ 51,533,384 | ..ovveerrreriinenis [ e [ e (234,985) [PRZNCIT5) N I IS 51,298,399 06/15/2010 | 2FE......
25389M AB 5|DIGITALGLOBE, INC.... . | .04/23/2009 | VARIOUS 104,888 105,000 101,082 0 101,082 05/01/2014 | 3FE......
256605 AN 6|DOLE FOODS CO. weee | e | .05/29/2009 | WACHOVIA 259,038 265,000 184,838 184,838 | ..ovvvevrrrines | s 19,457 | oovveeiieees | e 19,457 204,295 06/15/2010 |5FE......
256605 AQ 9|DOLE FOODS CO. CORPORATE|.... | .06/18/2009 | VARIOUS 149,825 140,000 130,036 189 189 130,225 03/15/2014 |4FE......
256669 AF 9|DOLLAR GENERAL CORPORATION....... |.... | .06/18/2009 | VARIOUS 117,550 110,000 109,625 6 6 109,631 07/15/2015 |4FE......
256669 AG 7|DOLLAR GENERAL CORPORATION....... ... | .05/29/2009 | VARIOUS 89,325 85,000 72,300 72,350 297 297 72,647 07/15/2017 |5FE......
257559 AG 9|DOMTAR, INC . |.06/10/2009 | STERNE AGEE & LEACH....... 62,756 65,000 62,502 0 162,502 06/01/2017 | 3FE......
268789 AA 2|E. ON INTERNATIONAL FINANCE... . |.04/02/2009 |BANK OF AMERICA........cccoov | cormmmrmmmerrnnerrnneen | v 14,593,950 | ........ 15,000,000 | ........ 14,936,700 | ........ 14,938,857 2,001 2,001 | oo | s 14,940,857 04/30/2018 |1FE......
27876G BH 0|ECHOSTAR ... | .05/07/2009 | CS FIRST BOSTON 52,663 55,000 54,863 46,750 8,116 8 8,124 54,874 05/31/2015 | 3FE......
281023 AU 5|EDISON MISSION ENERGY........cc.ccoevvnne. .... | .05/11/2009 | CS FIRST BOSTON 122,400 160,000 116,400 .355 355 116,755 05/15/2017 | 3FE......
28140 AC 4 |EDUCATION MANAGEMENT LLC . | .04/08/2009 | WAMCO. 14,400 15,000 14,400 14 14 14,414 06/01/2014 |5FE......
28336L BT 5|EL PASO CORP . 1.06/23/2009 |J.P.MORGAN 126,750 130,000 127,238 92 92 127,329 02/15/2016 | 3FE......
30212P AC 9|EXPEDIA, INC . | .04/14/2009 | WAMCO. 17,600 20,000 19,714 14,900 19,732 07/01/2016 | 3FE......
31430Q AL 1|FELCORLODGIN . | .04/24/2009 | VARIOUS 435,488 620,000 463,688 370,000 484,661 |..... (49,173 | . 06/01/2011 |4FE......
345370 BY 5|FORD MOTOR COMPANY... . |.04/22/2009 | BANK OF AMERICA 612,000 | .......... 1,700,000 374,000 374,000 374,985 | ..o | 1. 237,016 | ... 237,016 10/01/2028 | 6FE......
345370 CA 6|FORD MOTOR CO . |.04/14/2009 | CORPORATE ACTIONS 43,200 160,000 44,800 44,800 A4T765 | oo | ceeeenene(1,565) | e (1,565) 07/16/2031 |6FE......
345397 UL 5|FORD MOTOR CREDIT COMPANY. . |.04/15/2009 | MATURITY 100,000 100,000 92,500 92,944 | ..o | crreeeeenn 7,056 [ e | erreeenn 7,056 | [ i 100,000 0 04/15/2009 |5FE......
345397 VD 2|FORD MOTOR CREDIT . 1.05/21/2009 |JPM 83,875 110,000 62,700 62,700 63,835 | oo | s 20,040 | ........ 20,040 01/13/2012 |5FE.....
35687M AP 2| FREESCALE SEMICONDUCTORS.. .04/27/2009 | VARIOUS 142,400 700,000 287,000 287,000 291,256 | ..ovvereerirnns | e (148,856) | .....(148,856) 12/15/2016 | 5FE......
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35906A AA 6|FRONTIER COMMUNICATIONS............... ... | .04/06/2009 | WAMCO 106,250 115,000 105,576 0 105,576 674 674 05/01/2014 | 3FE......
36186C AP 8|GMACLLC . | .04/30/2009 | DEUTSCHE BANK SECURITIE 87,510 147,000 223,790 | covooererineierienes [ e | e (EHC L) | I I (8,619) 215471 | oo | (127,661) | .....(127,661) | ........ 3,828 |12/31/2013 | 6FE......
36186C AQ 6|GMACLLC ... | .06/30/2009 | BANK OF AMERICA 402,800 572,000 837,530 | . ovvereeerreeeireeis | ereeerneeernneeen | reeeenns (CP2) N IR I (3,326) 834,204 | ..o | (431,404) | .....(431,404) | ...... 23,140 |11/01/2031 | 6FE......
36962G 3P 7|GENERAL ELECTRIC CAPITAL CORP.... |.... |.04/03/2009 |LOOMIS 92,672 130,000 93,948 94,031 66 66 94,097 | oo [ e (1,426) | ......... (1,426) | ........ 5,601 |01/14/2038 | 1FE......
370442 BT 1|GENERAL MOTORS . 1.06/12/2009 |JPM 2,850 20,000 ..3,500 ..3,500 (5) (5) 3,495 (645) (645) 838 |07/15/2033 | 6FE......
373200 AT 1|GEORGIA GULF CORP . |.04/01/2009 |LOOMIS 4713 65,000 15,600 15,600 275 275 A5875 | oo | e (11,162) | ....... (11,162) 10/15/2016 | 6FE......
38141G CU 6|GOLDMAN SACHS . |.06/24/2009 |BONDS DIRECT. 79,167 85,000 62,900 62,934 139 139 R0 T IS 16,095 | ........ 16,095 02/15/2033 | 1FE......
38141G FD 1|GOLDMAN SACHS GROUP, INC. . | .06/24/2009 | WACHOVIA 127,230 145,000 97,938 97,965 142 142 .98,107 10/01/2037 | 1FE......
38143U AB 7| GOLDMAN SACHS . |.05/13/2009 | CITIGROUP GLOBAL 363,587 365,000 295,650 298,260 3,958 3,958 302,217 01/15/2014 |1FE......
38143U AW 1| GOLDMAN SACHS . |.05/14/2009 | GOLDMAN SACHS AND COMH 688,145 715,000 576,950 581,310 [ ..ovvverrvvrericns | v 6,879 6,879 588,189 10/01/2014 | 1FE......
382550 AZ 4|GOODYEAR TIRE AND RUBBER wer | .. | .05/07/2009 | VARIOUS .99,675 100,000 95,846 0 .95,846 05/15/2016 |4FE......
38869P AE 4| GRAPHIC PACKAGING INTL......cccccevrvnnee ... | .06/04/2009 | BANK OF AMERICA 24,750 25,000 24,323 0 24,323 06/15/2017 |4FE......
404119 AX T7|HCAINC . |.04/08/2009 | WAMCO. 87,875 95,000 95,000 87,163 | .......... 7838 | covoereeieereinnee | eevennereinneenns | oo 7,838 .95,000 11/15/2016 | 4FE......
404119 BE 8|HCAINC ... | .04/28/2009 | VARIOUS 187,506 190,000 183,835 1 1 183,835 04/15/2019 | 3FE......
413627 AU 4 |HARRAHS OPERATING CO.......ccoovvvrcn. ... | .04/01/2009 | LOOMIS 65,306 405,000 68,850 68,850 2,483 2,483 71,333 06/01/2015 |6FE......
413627 AW 0 |HARRAHS OPERATING CO. . | .04/16/2009 | VARIOUS 88,919 540,000 83,700 83,700 [ ..ovvverrreerreee | v 1,928 | oo | v 1,928 85,628 10/01/2017 | 6FE......
413627 BE 9|HARRAHS OPERATING CO. . | .04/08/2009 [LOOMIS 113,169 530,000 151,050 151,050 2534 2,534 153,584 02/01/2016 |6FE......
420122 AF 0|HAWKER BEECHCRAFT ACQ . | .06/04/2009 | SECURITY CALLED BY ISSUE 61,830 229,000 181,531 58,160 | ...... 114,997 | ........ (93,139) 21,858 88,013 04/01/2015 | 5FE......
421933 AH 5|HEALTH MANAGEMENT ASSOC . |.06/30/2009 | BANK OF AMERICA 51,450 60,000 42,225 674 674 42,899 04/15/2016 | 3FE......
428040 CA 5|HERTZ CORP . | .06/30/2009 | VARIOUS 515,250 640,000 292,000 292,000 3,947 3,947 295,947 01/01/2016 |4FE......
442488 AQ 5|KHOVNANIAN ENTERPRISES.... . |.04/20/2009 | IMPERIAL CAPITAL .84,788 255,000 68,850 68,850 3,775 3,775 72,625 01/15/2014 | 6FE......
442488 AS 1|KHOVNANIAN ENTERPRISES.... . | .04/20/2009 | IMPERIAL CAPITAL 109,725 330,000 89,100 89,100 3,815 3,815 92,915 12/15/2014 | 6FE......
442488 AU 6|KHOVNANIAN ENTERPRISES.... . |.04/20/2009 | IMPERIAL CAPITAL 29,925 90,000 23,400 23,400 992 992 24,392 01/15/2015 | 6FE......
442488 AY 8| KHOVNANIAN ENTERPRISES.... . |.04/16/2009 |LOOMIS 335,825 | .......... 1,010,000 267,650 267,650 8,472 8,472 276,122 01/15/2016 |6FE......
44701Q AP 7|HUNTSMAN, INT . |.04/23/2009 |JPM 39,813 65,000 35,663 28,342 | ......... 7,305 | oo (61K I I IS 7,988 .36,330 11/13/2014 | 5FE......
455780 AX 4 |REPUBLIC OF INDONESIA.. . |.05/14/2009 |JPM 400,000 500,000 249,500 249,617 295 295 249,912 02/17/2037 | 3FE......
45687A AD 4 |INGERSOLL-RAND CO . |.04/01/2009 | WAMCO. 4,280 ..4,000 ..4,000 0 4,000 280 280 04/15/2012 | 2FE......
458665 AG 1|INTERFACE, INC . |.06/08/2009 | SECURITY CALLED BY ISSUE 406,000 400,000 415,000 396,000 | ........ 12,293 | ...coeeee. (P22 %) N RS I 10,000 | .ooeverereerens | ceverreenens 406,000 (VN 47,044 102/01/2010 | 4FE......
458665 AJ 5|INTERFACE, INC . |.06/02/2009 | PRESSRICH 17,950 20,000 17,500 0 17,500 450 450 654 |02/01/2014 | 4FE......
459902 AQ 5|INTL GAME TECHNOLOGY. . | .05/06/2009 | VARIOUS 37,975 35,000 35,000 0 .35,000 2,975 2,975 05/01/2014 | 2FE......
460146 BY 8|INTER PAPER CO ... | .05/20/2009 | STATE STREET.......ccosirmrrrens | cormmrirnrirssirssiiinniinns | veveens 11,110,000 | ........ 11,000,000 | ........ 10,544,830 | ........ 10,811,863 | .ooovvveveiveres | e 56,706 | ..vorevreirvirenes | erireenns 56,706 | .overereirrirns | v 10,868,569 | ....ocovvevrrvees | crree 241431 | ... 241,431 |...279,889 |04/01/2010 |2FE......
466112 AA 7|JBSUSALLC USAFINANCE...........cc..... ... | .05/04/2009 | VARIOUS 104,638 110,000 104,551 7 7 104,557 80 80 220 |05/01/2014 | 4FE......
47508X AD 7|JEFFERSON SMURFIT FINANCE COR.... | .... | .06/29/2009 | CITIGROUP GLOBAL 465,625 | .......... 1,250,000 218,750 218,750 | ovvoeevrireiis | v (93,897) | covvovvererriins | cereeennn (93,897) | covvovrvvrrrrees | i 124,853 | ..o 06/01/2013 | 6FE......
492914 AR 7|KEY ENERGY SERVICES.... . | .06/17/2009 | JEFFRIES .18,200 20,000 20,000 13,200 | .......... 6,800 | oo | e | e 6,800 .20,000 12/01/2014 | 4FE......
494553 AB 6| KINDER MORGAN, INC.... . |.05/14/2009 | CITIGROUP GLOBAL 341,550 360,000 291,650 292,654 5,651 5,651 298,306 09/01/2012 | 3FE......
525237 BF 9|LXS2007-10H 1A11 . |.06/25/2009 | MBS PAYDOWN 11,595 11,595 .4,928 66 66 11,595 07/25/2037 |5FE......
526057 AS 3|LENNAR CORP . |.04/01/2009 | LOOMIS 17,750 25,000 15,250 15,250 243 243 15,493 05/31/2015 | 3FE......
52729N AG 5|LEVEL 3 COMMUNICATION. . |.05/21/2009 | BROADPOINT CAPITAL 911,569 915,000 885,081 832,650 | ........ 72,605 | ..oooovnee (T I IS, 77,738 910,388 | ...veerrrerens | crvreens 1,181 | s 1,181 |..... 37,668 |09/15/2009 |5FE......
52729N AS  9|LEVEL 3 COMMUNICATION. . |.06/22/2009 | BROADPOINT CAPITAL 845,000 845,000 591,500 591,500 88,975 88,975 680,475 | .ovvorvvriieeres | e 164,525 | ...... 164,525 |...... 39,574 |03/15/2010 |5FE......
532716 AP 2|LIMITED BRANDS, INC .06/17/2009 | STERNE AGEE & LEACH....... .96,825 100,000 96,752 0 .96,752 73 73 43 |06/15/2019 | 3FE......
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55264T DQ 1 |MBNAS 2006-C1C1 .06/19/2009 | BANK OF AMERICA 223,674 275,000 184,594 2,213 2,213 186,806 | ...couevecrres | o 36,867 07/15/2015 | 2FE......
552953 AD 3|MGM MIRAGE SR NOTES... . | .04/23/2009 | STERNE AGEE & LEACH....... 94,150 160,000 79,385 8,400 | ... 1,894 | ............ 3,017 | oo | s 4911 82,071 | e | v 12,079 09/15/2010 |5FE......
552953 AE 1|MGM MIRAGE, INC.. . |.06/30/2009 | BANK OF AMERICA 128,800 160,000 164,938 95,200 | ........ 67,272 | oo (7)) T IS 66,696 | ...ooveerrrrens | o 161,896 (33,096) 02/01/2011 |6FE......
588056 AH 4|MERCERINTL, INC.. . |.04/15/2009 | LOOMIS .94,950 305,000 152,500 152,500 5,863 5,863 158,363 (63,413) 02/15/2013 |4FE......
591324 AJ T7|METALS USA . |.04/28/2009 | CS FIRST BOSTON .28,400 40,000 40,000 23,600 | ........ 16,400 | ..oveoreeerreeenns | rreeerneeesreeees | ceeeenee 16,400 40,000 | oo | e (11,600) 12/01/2015 | 5FE......
59151K AE 8| METHANEX CORP . |.06/25/2009 |LAZARD FRERES 95,875 100,000 111,000 107,888 (953) (953) 106,934 ..(11,059) 08/15/2012 | 2FE......
591709 AC 4|METROPCS WIRELESS... . |.06/16/2009 | VARIOUS .80,400 80,000 84,119 71,600 | ........ 11,839 | oo ((LCLS) I IR 11,640 83,240 | oo | e (2,840) 11/01/2014 | 4FE......
591709 AG 5|METROPCS WIRELESS . |.06/05/2009 |JPM 69,925 70,000 62,650 310 310 162,960 6,965 11/01/2014 | 4FE......
60467X AC 1|MIRANT NORTH AMERICA.. . |.06/16/2009 | BROADPOINT CAPITAL 77,500 80,000 76,838 76,800 869 AT8 | e | v 1,047 77,847 (347) 12/31/2013 | 4FE......
617446 GM 5| MORGAN STANLEY DEAN W.. . |.04/07/2009 |LOOMIS 207,228 205,000 142,988 147,162 5,759 5,759 152,921 54,308 | ........ 54,308 04/15/2011 |1FE......
61744Y AD 0|MORGAN STANLEY . |.04/17/2009 | LOOMIS 125,271 135,000 109,013 109,216 .566 566 109,782 15,489 | ........ 15,489 12/28/2017 | 1FE......
61746B CY 0[MORGAN STANLEY . |.06/01/2009 | CHASE SECURITIES INC....... .88,648 100,000 63,000 63,163 .300 300 63,463 | oo | e 25,185 | ........ 25,185 08/09/2026 | 1FE......
61746S BR 9|MORGAN STANLEY . 1.06/01/2009 |JPM 568,866 600,000 354,000 359,022 9,171 9,171 368,194 | .o | oo 200,672 | ..... 200,672 10/15/2015 | 1FE......
61748A AE 6|MORGAN STANLEY . 1.06/01/2009 |JPM 167,643 180,000 134,100 134,260 2,803 2,803 137,083 | .ooveerreeerees | s 30,580 | ........ 30,580 04/01/2014 |1FE......
62941F AH 1 [NTL CABLE PLC . 1.06/29/2009 |JPM 48,231 50,000 37,000 37,000 486 486 YT T I, 10,745 | ........ 10,745 08/15/2016 |4FE......
629855 AN 7|NALCO CO . |.05/06/2009 | STERNE AGEE & LEACH....... .89,925 90,000 88,077 0 88,077 | v | e 1,848 | ...cceo.. 1,848 05/15/2017 | 3FE......
640204 AG 8|NEIMAN MARCUS GROUP.. . |.06/30/2009 |JPM 303,750 500,000 220,000 220,000 8,122 8,122 228,122 10/15/2015 | 5FE......
651715 AB 0|NEWPAGE CORP . |.06/03/2009 | VARIOUS 64,200 125,000 47,813 A7.813 [ e | v 1,274 | e | v 1,274 49,087 | oo | s 15,113 | s 15,113 05/01/2012 |5FE......
651715 AD 6|NEWPAGE CORP. . |.06/02/2009 | VARIOUS 25,975 45,000 ..9,450 950 950 10,400 | v | s 15,575 | oo 15,575 05/01/2012 |5FE......
656559 BG 5|NORTEK, INC . |.06/03/2009 | VARIOUS 9,263 45,000 10,463 376 376 10,839 | [ e (1,576) | ......... (1,576) 09/01/2014 |5FE......
67000X AB 2|NOVELIS, INC. SR NOTE. . |.05/11/2009 | BROADPOINT CAPITAL 12,700 20,000 11,600 11,600 282 282 11,882 818 818 02/15/2015 |4FE......
68383K AD 1|OPTI CANADA, INC . | .06/05/2009 | RBC CAPITAL MARKETS....... .29,550 40,000 20,400 20,400 733 733 21,133 8,417 8,417 12/15/2014 | 5FE......
690742 AC 5| OWENS CORNING, INC... . | .06/05/2009 | GOLDMAN SACHS AND COMH .19,550 20,000 19,677 0 A9677 | e [ s (127) [ ceevereeene (127) 06/15/2019 | 3FE......
699424 AF 4|PARCSM FLOAT. . [.04/22/2009 | BANK OF AMERICA........cccoovev | commerrmrrnernneirseinnns | ceevinees 1,050,000 |........ 10,500,000 945,000 945,000 0 945,000 | ..ovoevereerinns | e 105,000 | ...... 105,000 |....109,271 |09/20/2016 | 3FE......
707882 AB 2|PENN VIRGINIA CORP. . |.06/11/2009 | STERNE AGEE & LEACH....... .80,000 80,000 77,602 0 77,602 2,398 2,398 23 |06/15/2016 | 3FE......
713291 AK 8|PEPCO HOLDINGS.. . 1.06/12/2009 | STATE STREET........ccosvemmmreens | cevrmrmeermmmeersneeennneees | crveeees 11,970,000 | ........ 12,000,000 | ........ 11,910,000 B - 11,922,511 | oo | e 47,489 | e 47,489 |....282,667 |05/15/2010 | 2FE......
727610 AD 9|PLASTIPAK HOLDINGS... . | .04/24/2009 |RBC CAPITAL MARKETS....... .35,925 50,000 33,500 33,500 0 .33,500 2,425 2,425 12/15/2015 | 4FE......
74153Q AF 9|PRIDE INTL, INC . | .04/15/2009 | WAMCO. 217,600 220,000 241,450 204,600 | ........ 29,809 (654) 29,155 233,754 | oo | v (16,154) | ....... (16,154) 07/15/2014 | 3FE......
74956E AC 2|RHDONNELLEY, INC... . | .04/14/2009 | WAMCO. 8,100 90,000 22,050 22,050 518 518 22,568 | oo | s (14,468) | ....... (14,468) 05/15/2015 |5FE......
761713 AM  8|RJ REYNOLDS TOBACCO... . |.04/22/2009 |JPM 150,375 150,000 149,402 149,860 13 13 149,873 502 502 07/15/2010 | 2FE......
767201 AH 9|RIO TINTO FIN USALTD . | .06/05/2009 | RBC CAPITAL MARKETS....... .33,150 30,000 29,276 0 .29,276 3,874 | ... 3,874 05/01/2019 | 2FE......
78375P AL 1|RYERSON, INC . | .05/08/2009 | VARIOUS 54,300 80,000 80,000 49,400 | ........ 30,600 | .o [ [ e 30,600 80,000 | oo [ e (25,700) | ....... (25,700) 11/01/2015 | 5FE......
783764 AN 3|RYLAND GROUP.. . |.05/07/2009 | STERNE AGEE & LEACH....... 24,563 25,000 24,502 0 24,502 61 61 05/15/2017 | 3FE......
78442F EC 8|SLM CORP . | .06/02/2009 | VARIOUS 425,795 495,000 413,275 320,527 | .ovveeeieeienn | v 12,938 | oo | e 12,938 | oo | s 427,928 | oo | e (2,133) | . (2,133) 07/26/2010 | 2FE......
803070 AB 7|SAPPIPAPIER HOLDINGS.. . | .06/30/2009 | VARIOUS 166,650 405,000 269,985 269,985 585 585 270,570 | .oveerererenns | e (103,920) | .....(103,920) 06/15/2032 | 3FE......
812141 AP 4|SEALY CORP . |.05/15/2009 |JPM .39,900 40,000 38,390 0 JICHCIS 0 I TR I 1,510 | oo 1,510 | oo 04/15/2016 | 3FE......
81377G AA  7|SABR 2006-FR4 A2A . |.06/25/2009 | MBS PAYDOWN 46,969 46,969 23,485 123 123 46,969 0 15 |08/25/2036 | 4FE......
829226 AU 3| SINCLAIR BROADCAST GROUP . |.04/03/2009 [LOOMIS 91,125 225,000 195,325 110,250 80,154 ((S72:) 1 I IR 79,626 | ..oovvverevrrne | o 189,876 | ..oovvvevvrre [ e (98,751) | ....... (98,751) | .cee.e 8,013 |07/15/2018 | 4FE......
83001P AH 2|SIX FLAGS, INC . |.06/15/2009 | VARIOUS 4,963 35,000 ..5,250 ..5,250 323 323 5,573 (611) (611) 06/01/2014 |6FE......
834260 AB 7|SOLO CUP COMPANY .06/26/2009 | VARIOUS .89,050 110,000 70,400 70,400 2,366 2,366 T2,766 | oo | e 16,284 | ........ 16,284 | ....... 9,616 |02/15/2014 | 5FE......
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845467 AD 1|SOUTHWEST ENERGY CO .04/17/2009 | STERNE AGEE & LEACH....... 9,900 10,000 10,000 8,750 | s 1,250 [ oo [ e | v 1,250 .10,000 02/01/2018 | 3FE......
852060 AJ 1|SPRINT CAPITAL . |.05/13/2009 | VARIOUS 140,825 145,000 119,950 119,829 | ......... 1,748 3,529 5,277 125,106 01/30/2011 | 3FE......
852060 AT 9|SPRINT CAPITAL . |.05/27/2009 | CS FIRST BOSTON 70,875 90,000 54,963 23,860 69 69 55,042 03/15/2032 | 3FE......
861594 AB 5|STONE CONTAINER FINANCE.... . |.06/30/2009 | CITIGROUP GLOBAL .18,300 40,000 ..7,400 LTA00 | i | e (/3% 1<10) N R I (4,130) 3,270 07/15/2014 |6FE......
868536 AT 0|SUPERVALU INC . |.05/26/2009 | STERNE AGEE & LEACH....... 83,088 85,000 82,450 9 9 82,459 05/01/2016 | 3FE......
870757 AA 9| SAINT ACQUISITION CORP. ... | .05/06/2009 | BARCLAY CAPITAL 17,600 40,000 26,238 3,250 | ... 24,042 | ... (1,630) 22,412 .25,662 05/15/2015 |5FE......
87255M AA 8| TL ACQUISITIONS . |.05/26/2009 |JPM 146,800 60,000 24,600 24,600 827 827 25,427 01/15/2015 |5FE......
88033G BA 7|TENET HEALTHCARE CORP... . |.06/19/2009 | CORPORATE ACTIONS 417,952 420,000 338,100 260,400 | ........ 77,700 | oovvvernee 4,619 82,319 342,719 07/01/2014 |4FE......
88033G BH 2|TENET HEALTHCARE CORP... . |.06/22/2009 | BANK OF AMERICA 330,000 330,000 314,256 8 8 314,264 07/01/2019 |3FE......
880779 AS 2| TEREX CORP . |.06/18/2009 | CS FIRST BOSTON 13,838 15,000 13,106 50 50 13,157 01/15/2014 | 3FE......
880779 AU 7|TEREX CORP . | .06/04/2009 | CITIGROUP GLOBAL 32,475 40,000 31,050 183 183 .31,233 11/15/2017 | 5FE......
880779 AW 3| TEREX CORP . 1.06/02/2009 | CS FIRST BOSTON .25,063 25,000 24,408 0 24,408 06/01/2016 |4FE......
88319Q M5 9| TEXTRON FINANCIAL CORP... . [.06/09/2009 | VARIOUS.........ovveeermienerinenins [ cornrermeinerinseiseinnns | cvevinees 4,045,000 | .......... 5,000,000 |......... 5,023,850 | .......... 5,022,352 (P2077%) N R I (P07 N T IO 5,020,309 04/28/2013 | 3FE......
883203 BN 0| TEXTRON, INC . |.04/30/2009 | CITIGROUP GLOBAL 11,050 10,000 10,000 0 .10,000 05/01/2013 | 5FE......
88633P AA 2| TICKETMASTER... . 1.05/29/2009 |JPM 108,888 130,000 130,000 70,200 | ........ 59,800 | ..oovverrerernreens [ eerrneeerreeenneee | e 59,800 | ..oovreerrrees | o 130,000 08/01/2016 | 3FE......
90041N  AA 9| TURNING STONE RESORT. . |.06/09/2009 | BROADPOINT CAPITAL 50,250 60,000 45,600 45,600 0 45,600 09/15/2014 |4FE......
902494 AQ 6|TYSON FOODS, INC.... . |.04/27/2009 | CHASE SECURITIES INC....... 249,000 240,000 222,614 .296 296 222,911 03/01/2014 | 3FE......
90342D AD 1|US ONCOLOGY HOLDINGS INC. . | .06/05/2009 | WACHOVIA 43,688 50,000 31,500 31,500 | coveoerererinns | e 1,725 | e | v 1,725 133,225 03/15/2012 | 5FE......
912909 AE 8|U.S. STEEL CORP . |.05/12/2009 | VARIOUS .10,563 10,000 10,000 0 .10,000 05/15/2014 | 3FE......
91911X AH 7|VALEANT PHARMACEUTICALS.. . | .06/22/2009 | STERNE AGEE & LEACH....... .89,325 90,000 87,117 1 1 87,118 06/15/2016 |4FE......
92531X AF 9|VERSO PAPER HOLDINGS. . | .05/04/2009 | VARIOUS .65,425 280,000 84,000 84,000 | .ovvvverrvrirens | e 1,323 | e | v 1,323 .85,323 08/01/2016 |5FE......
92839U AD 9|VISTEON CORP . |.06/23/2009 | GOLDMAN SACHS AND COMH 360 ..8,000 ..1,920 ..1,920 34 34 1,954 12/31/2016 | 6FE......
92931N  AC 4| WPP FINANCE(UK) . 1.06/22/2009 | BROADPOINT CAPITAL 100,800 100,000 98,969 1 1 .98,970 09/15/2014 | 2FE......
929338 AA 2| WMG ACQUISITION GROUP... . |.06/23/2009 | STERNE AGEE & LEACH....... 70,175 70,000 67,402 9 9 67,411 06/15/2016 | 3FE......
929903 DT 6|WACHOVIA CORP . 1.05/11/2009 [PIPER JAFFRAY .......coovviimmrre | coemnreemneeenneeeinneen | oo 1,870,000 | .......... 2,000,000 |......... 2,029,120 | .......... 2,026,910 (985) (985) 2,025,924 06/15/2017 |1FE......
94106L AU 3| WASTE MANAGEMENT INC . | .05/14/2009 | CHASE SECURITIES INC....... 149,373 145,000 144,829 (30) (30) 144,799 03/11/2019 | 2FE......
949801 AA 2|WELLS FARGO & CO . | .05/04/2009 | VARIOUS 72,450 90,000 85,500 55,948 26 26 85,524 12/31/2049 | 1FE......
969457 BM 1| WILLIAMS COS . |.06/26/2009 | DEUTSCHE BANK SECURITIE 317,756 315,000 289,800 44 44 289,844 03/15/2032 | 2FE......
970628 AA 1|WESTF 2005 1A A1.. ... | .06/30/2009 | MBS PAYDOWN 134,615 134,615 132,596 134,426 189 189 134,615 06/15/2030 | 2FE......
984121 BS 1| XEROX CORP.......cocoorirmmrrirmrrierrinenrinenns ... | .05/14/2009 | JPM 524,563 545,000 480,963 | oo | e | e 1881 | | s 1,681 | v | v 482,643 05/15/2012 | 2FE......
003669 AK 4|ABITIBI-CONSOLIDATED OF CANADA....|I... | .05/01/2009 | BROADPOINT CAPITAL 40,750 326,000 97,800 94,540 3,260 27,702 122,242 (81,492) | .......(81,492) | ......22,840 | 07/15/2010 | 6FE......
13645R AG 9|CANADIAN PACIFIC .| 1...1.06/12/2009 [ STATE STREET.......cooooevimrries | corrrrmriverreesssisniins | cevreees 10,400,000 | ........ 10,000,000 | .......... 9,975,000 | .......... 9,976,364 2,342 | oo | e 9,978,706 42129 | ...... 421,294 |...330,625 |05/15/2013 |2FE......
ED2028 83 2| MEXICAN BONOS MXN... F..1.04/08/2009 | HSBC SECURITIES 422,049 556,157 401,421 346,257 | oo | e LOAT e [ 04T [ [ s 402,461 19,587 | ...co.. 19,587 |...... 24,602 |12/07/2023 | 1FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS..............c..orveiereeieeeessesessseessese s ssesssssessssesssssssssnesssssssssnssssnsssnnsseas | sosens 187,314,502 | ...... 204,828,564 | ...... 186,553,244 | ...... 106,147,063 | ...1,406,849 | ........ (51,834) | o0 | 11,355,015 | o0 | e 187,052,272 | ..o | 262,220 | ...... 262,220 |.7,084,375 | ...... XXX..... | . XXX...
8399997. TOtAl = BONAS = PAM 4.ttt | 537,003,720 | ...... 541,401,476 | ...... 526,864,233 | ...... 256,696,174 | ...1,406,849 ..(879,852) ....525,866,446 |. 11,137,264 | 11,137,264 |12,866,457
8399999. TOHAI = BONGS. .. ree ettt | e 537,003,720 | ...... 541,401,476 | ...... 526,864,233 | ...... 256,696,174 | ..1,406,849 | ....... (879,852)| oovvevvvrenn0 | 1. 526,997 |0 | e 525,866,446 11,137,264 | 11,137,264 |12,866,457
Common Stocks - Industrial and Miscellaneous
001055 10 2|AFLACINC <. | 06/05/2009 | VARIOUS.........ovvorreirerrirnennns | ceevernnenes 4,149.000 131,287 XXX....... 248,996 190,190 | ........ 58,806 | ..oorverrerrrrreens [ wernreernneiinnes | s 58,806 248996 | ....ccoovvrcrnnne | (117,710 | .....(117,710) | ....... 1,698 | ...... XXX oo [ Lo
001084 10 2{AGCO CORP......oocverrrerrrernerrrneesssneesnns | oo .05/18/2009 |NY LIFE.... .38,306 XXX........ 66,488 35,998 30,490 [ .ooovvvvecriieni [ v | e 30,490 66,488 | oo | 10 (28,183) | 110 (28,183) | s | e XXX oo Lo
00130H 10 5|AESCORP .... | .06/15/2009 | VARIOUS. 134,961 XXX oo 121,481 22512 25,523 25,523 121,481 | o | 100 13,480 | 013,480 | oo | e XXX oo | Lo
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00206R 10 2| AT&T, INC <. | 05/01/2009 | VARIOUS.........coveemirmerierirenens | cvrrerinnns 8,870.000 223,668 225,649 0 225,649 | .ooovvrrernees | e (1,981) [ ... (1,981) I
002824 10 0|ABBOTT LABORATORIES........cccoconvvunnens ... | .06/29/2009 |NY LIFE 5,569.000 253,892 319,796 297,218 22,578 22,578 319,796 | ..o | e (65,904) | ....... (65,904) I
00724F 10 1|ADOBE SYSTEMS, INC......c.cevvvemrrrerrrrnens 1 | 06/29/2009 |NY LIFE.......ivemrreemrrrrreriineee | ceverreneens 8,825.000 241,471 287,588 173,663 | ...... 101,998 | covooreerrrenenee | ceverneeeneeeiens | e 101,998 287,588 | ..o | e (46,117)] ....... (46,117) I
00817Y 10 8|AETNAINC . |.06/29/2009 [NY LIFE 461.000 11,656 22,842 13,139 | ot 9,704 9,704 22842 | o | e (11,186) | ....... (11,186) I
008190 10 O|AFFILIATED COMPUTER. . |.06/29/2009 [NY LIFE 2,627.000 119,472 132,401 120,711 | eeees 11,690 | oveoeeerreeennns | rreeerneeesnneens | ceeeenee 11,690 | .oevvereeeeens | eevereeeeens 132,401 (12,929) | ....... (12,929) | I
00846U 10 1|AGILENT TECHNOLOGIES.. . |.06/29/2009 [NY LIFE.... ..7,219.000 134,417 118,502 75,962 0 118,502 |. 15,916 .
009158 10 6|AIR PRODUCTS & CHEMICAL . |.05/11/2009 | VARIOUS 548.000 .35,073 29,911 ..7,390 (348) (348) 29,911 5,162 I
009363 10 2|AIRGAS, INCORPORATED.. . |.06/15/2009 | VARIOUS 2,626.000 106,057 136,355 102,388 33,967 33,967 136,355 I
00971T 10 1 |AKAMAI TECHNOLOGIES.... . |.06/23/2009 | MUNDER 800.000 15,110 12,072 12,072 0 12,072 | | 003,038 | I
01741R 10 2| ALLEGHENY TECHNOLOGIES.... . |.05/18/2009 [NY LIFE 209.000 6,509 .5,162 0 5162 | ovvveevrrienns | e 1,347 | I
018581 10 8|ALLIANCE DATA SYSTEMS . |.06/29/2009 | NY LIFE 516.000 21,531 33,468 24,009 | .......... 9,459 9,459 .33,468 | IS
020002 10 1|ALLSTATE CORP . | .04/16/2009 | PRIOR YEAR INCOME 0 I
02076X 10 2|ALPLHA NATURAL RESOURCES.... . |.05/06/2009 | STIFFEL NICOLAUS.........cccocee | woorrnrrenae 8,400.000 251,757 170,257 0 170,257 I
021441 10 0|ALTERA CORP . 1.06/29/2009 [NY LIFE.......ocommremrreermnmrermnneens | oo 1,750.000 .28,502 30,134 0 .30,134 I
023135 10 6|AMAZON.COM . |.06/29/2009 |NY LIFE 278.000 23,209 19,000 0 .19,000 I
02553E 10 6|AMERICAN EAGLE OUTFITTERS . |.06/15/2009 | VARIOUS 963.000 13,838 9,799 .9,014 9,799 I
025816 10 9|AMERICAN EXPRESS CO... .... | .06/29/2009 |NY LIFE 3,619.000 .88,360 137,603 67,132 ..137,603 .
025932 10 4|AMERICAN FINANCIAL GROUP INC........ 1eer | 105/05/2009 |NY LIFE.......oovmeremmerinserinnees | cevverineens 1,059.000 19,654 22,725 15,558 22,725 | I
030111 10 8|AMERICAN SUPERCONDUCTOR CORP.|.... | .05/01/2009 | MUNDER.. 240,857 166,362 166,362 166,362 | I
03076C 10 6|AMERIPRISE FINANCIAL INC.........c.cceceen. ... | .06/29/2009 | NY LIFE.... 202,707 XXX 457,932 182,909 | ...... 275,023 | ooovvevveirerinins | e | e 275,023 | oo [ e 457,932 | IS
032511 10 7 |ANADARKO PETROLEUM CORP . |.06/01/2009 | NY LIFE.... 48,533 XXX 42,272 12,799 (318) (318) 42,272 | IS
032654 10 5|ANALOG DEVICES . | .04/13/2009 | NY LIFE.... .30,641 XXX..ooonn. 28,720 28,720 0 28,720 | I
037389 10 3|AON CORP ... | .04/13/2009 | NY LIFE.... 65,992 XXX.oeene 75,720 58,151 (708) (708) 75,720 I
037604 10 5|APOLLO GROUP INC-CLA.......cccconvvmrrenne ... | .06/29/2009 | VARIOUS. . 305,889 XXX........ 370,981 85,201 |....... (16,968) | ..vvvvvreeererrnes | evreerreeisninees | eneenen (16,966) 370,981 I
037833 10 0|APPLE COMPUTER . |.05/18/2009 |NY LIFE 816.000 102,445 111,610 69,646 | ........ 41,984 | e [ e | e 41,964 | .o | e 111,610 I
038222 10 5|APPLIED MATERIALS.. . |.06/01/2009 |NY LIFE 2,750.000 .30,893 28,359 0 28,359 ..
03836W 10 3| AQUA AMERICA, INC . |.06/01/2009 |NY LIFE 587.000 9,657 12,007 0 12,007 I
039483 10 2|ARCHER DANIELS MIDLAND CO . |.05/18/2009 | ATLANTA LIFE 106,622 108,152 0 108,152 | I
045487 10 5|ASSOCIATED BANC CORP . |.06/29/2009 [NY LIFE . .16,357 19,599 0 119,599 | I
04621X 10 8|ASSURANT, INC . |.06/15/2009 |NY LIFE 777.000 .19,620 18,020 0 .18,020 | I
049167 10 9|ATLAS AMERICA, INC.. . [.06/23/2009 | MUNDER..........coccmmrrmrrirmrirerins | worverienns 1,900.000 .29,295 28,215 28,215 0 28,215 | IS
052769 10 6|AUTODESK, INC . |.06/15/2009 | NY LIFE 5,086.000 103,205 105,072 99,940 5,133 5,133 105,072 | I
053015 10 3|AUTOMATIC DATA PROCESSING.. . 1.06/01/2009 [NY LIFE.........commmvrmmrrrmrmrrinnis | oo 1,402.000 51,031 52,480 0 52,480 I
053332 10 2|AUTOZONE, INC . | .06/15/2009 | NY LIFE.... ..1,010.000 157,186 123,975 140,865 |....... (16,890) I
054937 10 7|BB&T CORPORATION. . |.06/29/2009 [NY LIFE ,731.000 131,743 186,397 137,135 .34,230 ..(54,654) | .......(54,654) | . .
05548) 10 6 |BJ'S WHOLESALE CLUB, INC.. . |.05/05/2009 |NY LIFE 105.000 3,478 3,517 ..3,597 (80) (80) 3,517 (39) (39) I
055921 10 0|BMC SOFTWARE, INC . |.06/15/2009 |NY LIFE 109.000 3,804 ..2,867 .2,933 (66) (66) 2,867 937 937 | I
059692 10 3|BANCORPSOUTH, INC.... . |.06/29/2009 [NY LIFE 666.000 13,929 16,053 15,558 496 496 0K T R B (2,125) | ...c..... (2,125) | I
060505 10 4|BANKAMER CORP. . 1.06/01/2009 [NY LIFE.......comivrmmmrrmnerirncen | cervrneens 10,022.000 .99,345 191,102 0 191,102 [ [ (91,757) | ..oeen. (91,757) | I
062540 10 9|BANKHAWAIICORP.... .06/15/2009 | NY LIFE 78.000 3,078 ..3,831 ..3,523 308 308 3,831 (753) (753) | I
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067383 10 9|BARD, INC ... | .05/05/2009 |NY LIFE 50.000 3,580 XXX.ooonee 4,146 0 4,146 I
071813 10 9|BAXTER INTERNATIONAL......cc.cevvvrmrrrnecn < | 06/15/2009 | VARIOUS.........covvverrrnerierirenens | cvrverinens 1,609.000 .78,808 XXX.ooone. 87,536 86,226 | .......... 1,310 [ oo [ e | v 1,310 87,536 I
081437 10 5|BEMIS CO ... | .05/18/2009 |NY LIFE.... ..1,737.000 40,405 XXX oo 44,104 26,806 2,626 2,626 44,104 I
084423 10 2|WR BERKLEY CORP........coocommreermmrrirnnnenns ... | .06/29/2009 |NY LIFE.... ..1,917.000 41,882 XXX oo 65,465 59,427 | ccceene. 6,038 6,038 165,465 I
086516 10 1|BESTBUY COINC... . |.05/07/2009 | VARIOUS 2,815.000 111,667 79,130 79,130 0 79,130 32,537 32,537 I
089302 10 3|BIGLOTSINC... . |.06/01/2009 |NY LIFE 2,323.000 58,174 33,660 33,660 0 33,660 | v | s 24514 | ... 24,514 ..
091797 10 0|BLACK + DECKER CORPORATION......... | .... | .06/15/2009 | NY LIFE 671.000 20,763 17,881 0 17,881 2,882 2,882 I
097023 10 5|BOEING CO .... | .04/27/2009 |NY LIFE 132.000 5,147 .5,632 .5,632 0 5,632 (485) (485) 55 |.... XXX oo [ Lo
099724 10 6|{BORG WARNERIINC.......cccoouvvirmmrrirnerris verr | 106/01/2009 |NY LIFE.......oovmermrririerirnnns | cevrineenns 1,076.000 .33,337 30,137 23,425 | .......... 6,712 6,712 .30,137 3,201 | oo 3,201 | oo 12 | ... XXX oo [ Lo
101137 10 7 |BOSTON SCIENTIFIC CORP... . 1.06/29/2009 [NY LIFE 3,835.000 .39,630 XXX oo 42,404 29,683 | ..o 12721 | oo | e | v 12,721 42,404 | | e (2,775) | v (VAL T B XXX oo [ Lo
110122 10 8|BRISTOL MYERS SQUIBB CO. ... | .06/29/2009 | VARIOUS 28,150.000 565,653 XXX..ooonn. 614,952 325,082 | ..0.ei(29,276) | ovvvovieriiins | e | s (29,276) 614,952 | ..o [ (49,299) | ....... (49,299) | ...... 13,061 |...... XXX.oooo [Levens
115236 10 1 |BROWN & BROWN......cocovverririeiieiins 1 |106/29/2009 |NY LIFE.......oiimreemrrrncriinnee | eeveereneens 3,275.000 61,922 XXX.ooone. 66,121 55,949 | e 2,357) | coverreineriienne | ceveineeiinneins | e (2,357) 86,121 | oo [ e (4,199) | ......... (C eI N — 450 |..... XXXoooo Lo
115637 20 9 |BROWN- FORMAN COMMON 8§ ... | .04/16/2009 | PRIOR YEAR INCOME XXX.ooonn.
121208 20 1|BURGER KING HOLDINGS . 1.06/03/2009 [ MUNDER...........ccoovvemmrrermmrirnns | e 49,200.000 | ..ovvvvernes 798294 | ........... ). S 1,261,575 | .....c.ce. 1,174,896
12189T 10 4|BURLINGTON NORTHN SANTA FE. . |.06/01/2009 |NY LIFE 857.000 59,347 65,415 27,483
124857 20 2|CBS CORP-CLASSB... . |.06/15/2009 |NY LIFE 3,462.000 24,528 16,690
125137 10 9|CEC ENTERTAINMENT . | .04/13/2009 | COWAN & CO 3,700.000 115,458 130,610 89,725
125509 10 9|CIGNA CORP ... | .05/18/2009 |NY LIFE 2,938.000 58,941 118,902 49,505
12572Q 10 5|CME GROUP, INC.......oocvvvmerrirrrrirrerrirennes .... | .06/15/2009 |NY LIFE 172.000 46,320 32,842 16,857
126408 10 3|CSX CORP .... | .06/15/2009 | NY LIFE 5,261.000 161,694 XXX 312,752 146,050 | ... 144,761 | .oovvvvvivivenne | v | v 144,761 312,752
126650 10 0 |CVS/CAREMARK........coovvirrireriririrriiniiis ... | .06/15/2009 | NY LIFE 167.000 4,999 .4,897 .4,800 97 97 4,897
12673P 10 5|CAINC ... | .04/13/2009 | NY LIFE 320.000 5,720 ..5,405 ..5,930 (525) (525) 5,405
133131 10 2|CAMDEN PROPERTY TRUST.. . |.05/05/2009 | NY LIFE 486.000 13,781 12,162 1,379 (189) (189) 12,162
13342B 10 5|CAMERON INTL CORP . |.06/29/2009 | NY LIFE 2,768.000 83,637 59,425 56,744 2,681 2,681 59,425
134429 10 9|CAMPBELL SOUP CO. . | .05/04/2009 | VARIOUS 426.000 11,082 13,694 12,784 909 909 13,694
14040H 10 5|CAPITAL ONE FINANCIAL CORP. . |.06/15/2009 |NY LIFE 10,352.000 223,560 598,901 303,338 | ...... 281,216 281,216 598,901
141665 10 9|CAREERED CORP. . |.06/29/2009 [NY LIFE.... ..1,137.000 .23,564 26,140 0 .26,140
143658 30 0|CARNIVAL CORP . |.06/01/2009 |NY LIFE 896.000 22,838 24,418 21,791 2,627 2,627 24,418
149123 10 1|CATERPILLAR COMMON . 1.05/20/2009 [VARIOUS.........cccomvvrirrrirmerrirnes | o 1,262.000 41,330 75,328 56,374 | ........ 18,954 | ..vvocvveciiinns | vverrrneeiinenies | e 18,954 75,328
152312 10 4|CENTEX CORP . |.05/18/2009 [NY LIFE 290.000 3,201 ..3,588 ..3,086 502 502 3,588
156708 10 9|CEPHALON, INC... . [.06/01/2009 | NY LIFE......cccomrrmremmrrnvinniinns | cereerienns 1,989.000 130,217 150,004 107,3% | ......... (3,856) [ vovvvererrrrnirens | cerverisninniienns | v (1515 ST IR 150,004 |...corvririrnn
15670R 10 7|CEPHEID, INC . | .04/28/2009 | MUNDER 38,300.000 304,782 XXX 397,554 397,554 0 397,554
166764 10 0|CHEVRONTEXACO CO . [.06/29/2009 | VARIOUS..........ovvermrremrinerirerins | corerinns 4,089.000 274,603 XXX...oonn. 266,423 302,463 | ....... (36,040) | .ovvvvrerrriries | erreerneririennins | s (36,040) 266,423 8,179
168615 10 2|CHICO'S FAS, INC . | .06/24/2009 | VARIOUS B I 171,300.000 | .......... 1,554,442 XXX 980,729 716,034 | ...... 264,695 | ..ovoeerieriiins | e | e 264,695 980,729 | ..veerrirenns | ceeene 573,712
171340 10 2|CHURCH & DWIGHT CO.. . |.06/29/2009 | VARIOUS. ..1,083.000 58,541 . 60,721 60,778 (57) (57) 60,721 ceeeen(2,180) | ..
171779 30 9|CIENA, CORP . |.06/15/2009 [NY LIFE.... ..1,084.000 11,015 XXXooonee ..9,507 0 9,507 | oo | e 1,508
171798 10 1|CIMAREX ENERGY CO . |.04/27/2009 |NY LIFE 727.000 17,840 XXX oo 31,712 19,469 | ... 12,243 | oo | e | ceeeene 12,243 B1T12 | s | e (13,872) | ....... (13,872) | v 34 | XXXeoooo [ Lo
172062 10 1 |CINCINNATI FINANCIAL CORP.... weee | e | 06/29/2009 | VARIOUS, 3,870.000 .86,954 XXX oo 98,677 92,152 [ ootveed(9,279) [ oo [ e [ e (9,279) 98677 | oo | weveens (11,723)] ....... (11,723)] .......2,818 | ...... XXX oo [ Lo
17275R 10 2|CISCO SYSTEMS, INCORPORATED....... .... | .06/29/2009 |NY LIFE 3,887.000 73,221 XXX oo 83,325 63,358 [ ... 19,967 | .ooovveicrricns [ | v 19,967 83,325 | s | e (10,104) | ....... (10,104) | covvvvvvereeees | e XXX oo Lo
172967 10 1|CITIGROUP. verr | .05/05/2009 |NY LIFE.......ooomrimerirnirinnnns | cevverens 16,287.000 54,301 XXX oo 112,508 73,428 0 112,508 | ..oovvvveverri [ o (58,207) | ....... (58,207) 2130 ... XXX oo [ Lo
178566 10 5| CITY NATIONAL CORP......cccomvvrvrrrrircnens .... | .04/13/2009 | NY LIFE 78.000 2,771 XXX oo ..3,433 .3,799 (366) (366) 3,433 (662) (662) ] .cvvvreerrn20 | e XXX oo | Lo
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189054 10 9 |CLOROX COMPANY.......cocvumrieirerrnrinens ... | .06/29/2009 | NY LIFE 5,276.000 285,260 XXX.ooonee 297,667 198,683 | ........ 11,534 | oo | e | ceeeienes 11,534 297,667
189754 10 4|COACH, INC . |.06/05/2009 | VARIOUS 110,755 XXX.ooone. 101,793 98,221 3,572 3,572 101,793
191216 10 0|COCA COLA CO... . |.06/29/2009 | VARIOUS 189,968 XXX oo 198,205 44,002 | ........ 12,180 | vveveeerneeenes | veeeerneeesneeens | ceeeenee 12,180 | e | eevereeeeens 198,205
192422 10 3|COGNEX CORP.... . |.04/02/2009 | COWAN & CO.. 129,191 XXX oo 170,966 134,680 | ........ 36,286 36,286 170,966
194162 10 3|COLGATE PALMOLIVE CO . .08/01/2009 [NY LIFE.......ocommmemmmeemmmremreeens | oo 1,412.000 90,177 89,310 0 89,310
200525 10 3|COMMERCE BANCSHARES . |.06/29/2009 [NY LIFE 955.000 .31,837 41,176 41,972 (796) (796) 41,176 . .
205363 10 4|COMPUTER SCIENCES CORP.... . |.05/18/2009 [NY LIFE 38.000 1,388 1,789 .1,335 454 454 1,789 (401) (CT0RD ) IS XXXeoooo [ Lo
205638 10 9|COMPUWARE CORP . |.05/18/2009 [NY LIFE 2,366.000 17,376 26,172 15,971 | 010,202 | ovooiciiinns | oveeerneeiinenees | cereeies 10,202 26,172 | oo | e (8,796) | ......... (8,79B) | ..vvvvvruervrree | o XXX oo [ Lo
205768 20 3|COMSTOCK RESOURCES.. . | .04/27/2009 |NY LIFE 215.000 6,996 .8,974 10,159 | ovvveeee(1,185) | e | v | eeeeeiens (1,185) 8,974 | oo | v (1,978) | ......... (1,978) | oo | o XXX oo [ Lo
20825C 10 4 |CONOCOPHILLIPS, . 1.06/29/2009 | VARIOUS. 290,382 XXX oo 370,302 152,085 | ....... 47,898 | .vooceeeriins | e | e 47,898 370,302 I
209115 10 4|CONSOLIDATED EDISON INC. ... | .06/29/2009 | NY LIFE.... 50,398 XXX 58,592 35,777 3,785 3,785 58,592 | I
21036P 10 8|CONSTELLATION BRANDS, INC.............. vee [ 06/29/2009 | NY LIFE......oomiimeireineineiinns | cerverinens 3,050.000 .37,150 XXX 41,648 48,099 |......... (8,450) | .ovevrevererirns | ereeerneeerieeeens | e (6,450) 41,648 I
210371 10 0| CONSTELLATION ENERGY GROUP INC |.... [ .05/05/2009 | VARIOUS 449.000 10,635 XXX 11,403 .4,943 (108) (108) 11,403 I
22002T 10 8|CORPORATE OFFICE PROPERTIES...... ... | .06/23/2009 | MUNDER 400.000 11,352 XXX .9,823 12,280 | ......... (2157 0 1 [OOSR DUSRRITI ISR (2,457) 9,823 I
22025Y 40 7|CORRECTIONS CORP. OF AMER NEW.. |.... |.04/02/2009 | MUNDER.........cccoccommreemmmeermnnee | crrereenne 14,100.000 193,770 XXX....... 230,676 230,676 0 230,676 I
225447 10 1|CREE INC . 1.06/23/2009 [ MUNDER...........ccoovvemmmeemmrrrnns | oo 1,000.000 29,320 21,307 0 21,307 I
229899 10 9|CULLEN FROST BANKERS, INC. . |.04/27/2009 |NY LIFE 525.000 .25,049 27,106 26,607 499 499 .27,106 ..
231021 10 6|CUMMINS ENGINE INC . |.04/13/2009 [NY LIFE 281.000 8,082 .7,511 .7,511 0 7,511 | I
233293 10 9|DPLINC . |.06/29/2009 |NY LIFE 575.000 13,378 11,782 0 11,782 | I
23918K 10 8|DAVITA, INC .06/15/2009 |NY LIFE 110.000 5,055 ..5,694 ..5,453 242 242 5,694 | IS
24702R 10 1|DELLINC .... | .05/18/2009 | NY LIFE 5,189.000 58,643 53,135 53,135 0 53,135 | IS
25179M 10 3| DEVON ENERGY CORP........cccovvrsirrrrinnes v [06/29/2009 | NY LIFE......oomiimirnerneinniiens | cerverienns 1,605.000 91,187 XXX 144,427 105,465 38,962 38,962 144,427 | .o | I
251893 10 3|DEVRYINC ... | .06/29/2009 | NY LIFE 349.000 15,772 18,594 20,036 |......... (1A442) | ooveeeeinns | e | vereeenns (1,442) 18,594 I
25271C 10 2 |DIAMOND OFFSHORE DRILLING............ ... | .06/29/2009 | NY LIFE 848.000 73,849 50,459 0 50,459 I
253651 10 3|DIEBOLD, INC . |.06/29/2009 |NY LIFE 163.000 4,387 ..3,564 0 3,564 I
25459L 10 6|DIRECTV GROUP, INC. . |.06/29/2009 [NY LIFE.... ..1,246.000 .29,097 30,206 28,546 .30,206 .
254687 10 6|DISNEY WALT CO . | .04/27/2009 |NY LIFE 318.000 6,257 ..8,267 .7,215 8,267 I
256746 10 8|DOLLAR TREE STORES INC... . |.06/01/2009 |NY LIFE 832.000 35,770 27,625 34,686 27,625 | I
257867 10 1|DONNELLEY (R.R.) & SONS.... . |.06/01/2009 | VARIOUS 3,081.000 .32,997 38,663 34,452 .38,663 | I
260003 10 8|DOVER CORP . |.05/18/2009 [NY LIFE 248.000 7,859 13,081 .8,164 .13,081 | I
260543 10 3|DOW CHEM CO.... . |.06/15/2009 | NY LIFE 240.000 4,055 .1,819 0 1,819 | IS
261570 10 5|DRESS BARN, INC . 1.04/02/2009 | COWAN & CO.......vvvvvvrerrrenes | corvrrienns 1,100.000 13,705 11,814 11,814 0 11,814 | IS
263534 10 9|DU PONT E | DE NEMOURS + CO... . |.06/29/2009 | NY LIFE 2,881.000 .75,937 56,255 0 56,255 I
264411 50 5|DUKE REALTY CORP.. . |.05/18/2009 |NY LIFE 715.000 6,228 ..6,316 0 6,316 I
268648 10 2|EMC CORP/MASS.... . |.06/29/2009 [NY LIFE.... ..4,765.000 60,678 89,687 49,890 | ........ 39,798 | oo [ v [ v 39,798 .89,687 .
26875P 10 1|EOG RESOURCES, INC... . |.06/29/2009 |NY LIFE 425.000 29,033 23,343 0 123,343 I
26884L 10 9|EQUITABLE RESOURCES INC.... . |.04/27/2009 |NY LIFE 415.000 14,096 13,086 13,923 (837) (837) 13,086 I
277432 10 0|EASTMAN CHEM CO . |.04/16/2009 | PRIOR YEAR INCOME 0 I
278642 10 3|EBAY,INC ... | .05/18/2009 |NY LIFE 805.000 13,702 26,988 11,238 | ........ 15,750 | oovvvrceveeeeeinns | reeerrseessneenns | cervennes 15,750 .26,988 | I
28176E 10 8|EDWARDS LIFESCIENCE..........c.ccoonuvvern. .... | .04/27/2009 | NY LIFE 59.000 3,434 3,175 ..3,242 (67) (67) 3,175 258 LT 20 N B XXXevoo Lo,
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291011 10 4|EMERSON ELECTRIC COMPANY... ... | .06/29/2009 |NY LIFE 605.000 19,784 24,020 22,149 | ol 18T | e | e | v 1,871 24,020 | oo | e (4,236) | ......... (4,236) I
29250N 10 5|ENBRIDGE, INC v | e [.06/01/2009 | VARIOUS.......oooeerirrrinninnenin | e 14,850.000 472,741 623,365 482,180 | ... 141,186 | oo | e | v 141,186 623,365 | ..o | e (150,624) | .....(150,624) I
29264F 20 5|ENDO PHARMACEUTICAL HOLDINGS... |.... | .06/29/2009 [NY LIFE 580.000 10,561 18,878 15,010 3,868 3,868 A8878 | oo | e (8,317) | ...c.cc.. (8,317) |
29476L 10 7|EQUITY RESIDENTIAL.....ooveoreerrrrerreeens .... | .06/15/2009 |NY LIFE 729.000 .16,607 14,342 0 14,342 2,265 2,265 I
297178 10 5|ESSEX PROPERTY TRUST, INC. . |.06/12/2009 | MUNDER 9,000.000 588,768 962,767 690,750 | ...... 0L 1 TSRS ISR R 272,017 962,767 | ...vverereeeens | e (373,999) | .....(373,999) I
30161N 10 1|EXELON CORP..... . |.06/29/2009 [NY LIFE 38.000 1,918 ..1,985 22,113 (128) (128) 1,985 (67) (67) .
302182 10 O|EXPRESS SCRIPTS, INC . |.06/23/2009 | MUNDER 300.000 19,370 ..9,887 16,494 | ......... (G510 1 TSN DRI I (6,607) 9,887 | oo | e 9,483 | .ocoveent 9,483 | I
30231G 10 2|EXXON MOBIL CORPORATION . |.06/29/2009 | VARIOUS. 104,834 107,041 121,900 |....... (14,880) | ..ovvvreeverrrernee | rveerrseessnnenes | e (QEX:1S10) ) IR I 107,041 | o [ (2,207) | ......... (2,207) I
30249U 10 1|FMC TECHNOLOGIES, INC . |.05/18/2009 [NY LIFE.... . 48,920 32,547 29,788 0 2547 | e | s 16,373 | .. 16,373 | I
302571 10 4|FPL GROUP INC . 1.06/29/2009 [NY LIFE 836.000 46,908 52,878 42,076 | ... 10,802 | ..oovvvirvrrriers [ | v 10,802 52,878 | oo | e (5,970 | ......... (5,970) | I
307000 10 9|FAMILY DOLLAR STORES... . |.06/29/2009 | NY LIFE 3,061.000 89,623 84,729 79,800 | coovereee 928 | oo | e | s 4,928 BAT29 | oo | e 4894 | ... 4,894 | I
314211 10 3|FEDERATED INVESTORS, INC... . | .06/29/2009 | NY LIFE.... 42,022 56,894 28,595 | ........ 28,299 28,299 56,894 | .o [ e (14,872) | ....... (14,872) I
31428X 10 6|FEDEX CORP . | .06/29/2009 | VARIOUS. . 98,791 188,080 118,421 | ........ 69,659 | ..ovvrrererineins | cerrererineiiennns | e 69,659 | ..oovverericis [ e 188,080 | ..ovvvucrererer [ e (89,289) | ....... (89,289) I
315616 10 2|F5NETWORKS, INC . |.04/13/2009 [NY LIFE 353.000 9,271 ..8,816 ..8,070 746 746 8,816 455 455 | I
31620M 10 6 |FIDELITY NATIONAL INFO... voer | 041272009 |NY LIFE.......reirreemrrrenrrreinnee | ceveenneens 1,327.000 25,304 21,339 21,590 (251) (251) 21,339 3,964 3,964 I
318522 30 7|FIRST AMERICAN CORPORATION.......... .... | .06/01/2009 |NY LIFE 403.000 9,175 10,688 0 .10,688 I
320517 10 5|FIRST HORIZON NATIONAL CORP. ... | .06/01/2009 | VARIOUS, 28,002.000 343,697 293,032 0 293,032 .
33582V 10 8|FIRST NIAGARA FINANCIAL GRP............ .... | .06/01/2009 |NY LIFE 693.000 8,762 ..9,036 0 9,036 | I
337738 10 8|FISERV, INC. ... | .06/29/2009 | VARIOUS 3,459.000 146,034 167,153 125,804 | ..o 41,349 | oo | e | v 41,349 | s | s 167,153 | I
343412 10 2|FLUOR CORP........cocormrirmrrirmriresrinrierirnnens <. | .06/29/2009 | VARIOUS..........ovvemmrimrirerirerins | corverienes 7,710.000 325,265 291,754 106,791 | ovvee(1,682) | covvriririeins | v | e (1,682) 291,754 | IS
349631 10 1|FORTUNE BRANDS INC . |.06/15/2009 | NY LIFE 91.000 3,316 ..3,267 ..3,756 (489) (489) 3,267 | IS
354613 10 1|FRANKLIN RESOURCES weee | o [ 06/01/2009 | NY LIFE 913.000 57,662 49,042 19,134 (2,445) [ oo | e [ e (2,445) 49,042 | I
35671D 85 7|FREEPORT-MCMORAN COPPER-B . |.06/29/2009 | NY LIFE 537.000 28,318 22,995 0 22,995 I
363576 10 9|ARTHUR J GALLAGHER & CO veee | wee [ 051812009 | NY LIFE.......coomiimiimerneisniinns | correrinnns 1,729.000 .34,350 42,303 20,443 | ......... (7. 4 1 [PPSR DRSPS (1,447) 42,303 I
36467W 10 9| GAMESTOP CORP......ococommrrerrrrerrnrreraneens ... | 04/06/2009 | MUNDER........coovvemmrremmriemnriens | ceverraneens 3,800.000 108,236 100,792 82,308 | ........ 18,484 | .vooercenns | e | ceeeenes 18,484 | oo | e 100,792 I
364760 10 8|GAPINC ... | .06/05/2009 |NY LIFE 9,485.000 155,719 166,742 127,004 39,738 39,738 166,742 .
36866T 10 3| GEN-PROBE, INC.......ccooovormmrverrrrirnniirnnns ... | .05/18/2009 |NY LIFE 901.000 40,646 35,320 21120 | .o (P5725) TN DRI IR (2,525) .35,320 I
369550 10 8| GENERAL DYNAMICS CORP.. . |.06/29/2009 | VARIOUS 3,039.000 157,100 163,456 175,016 | ....... (11,560) | .ovvvrernrrererne | rveeerseressenees | e (QREI10) T I 163,456 | I
369604 10 3|GENERAL ELECTRIC . |.06/01/2009 | VARIOUS 164,325 208,688 208,688 0 208,688 | I
370334 10 4|GENERAL MILLS INC . |.06/29/2009 | VARIOUS. 223,194 294,984 264,445 | ....... 30,539 | .o | s | e 30,539 294,984 | I
375558 10 3| GILEAD SCIENCES, INC . | .06/29/2009 | NY LIFE.... . 61,737 67,606 12,683 [ .ooeree(1,660) [ oo | e | everenns (1,660) 67,606 | I
38141G 10 4| GOLDMAN SACHS GROUP INC.. . |.06/29/2009 | NY LIFE 232.000 .33,923 36,540 19,578 [ 016,962 [ oo [ e | v 16,962 .36,540 | I
38259P 50 8|GOOGLE INC . |.06/15/2009 | NY LIFE 106.000 41,349 72,675 32,611 | 000eiiB0,064 | .oocooiins | e | e 40,064 72,675 I
384109 10 4|GRACOINC . 1.06/08/2009 | ATLANTALIFE.......oovommrvrmncees | e 5,898.000 134,204 99,383 0 .99,383 I
387328 10 7|GRANITE CONSTRINC.... . |.06/29/2009 [NY LIFE 164.000 5,566 ..6,368 0 6,368 .(802)]. .
401617 10 5|GUESS, INC . |.06/23/2009 | MUNDER 800.000 19,583 30,672 12,280 | ... 18,392 | veoeeerreeiinns | rreeerreeenneeens | ceeeines 18,392 30,672 | oo | e (11,089) | ... (11,089) I
405024 10 0|HAEMONETICS CORPORATION . | .06/23/2009 | MUNDER 300.000 .16,908 18,590 16,950 | ..ot 1,640 [ oo [ e [ v 1,640 18,590 | v | cerenene(1,682) | o (1,682) I
406216 10 1 |HALLIBURTON CO. . 1.06/29/2009 [NY LIFE.......ccommvrmmmeemrererreees | cerereeenns 1,666.000 .37,100 38,002 0 .38,002 (902) I
411310 10 5|HANSEN NATURAL CORP... . |.06/29/2009 [NY LIFE 736.000 .25,180 25,692 0 .25,692 (512) | I
412822 10 8| HARLEY-DAVIDSON,INC .04/13/2009 | ATLANTALIFE........coocvmverinans | cevvirnnennd 6,130.000 108,574 82,322 0 82,322 26,253 | I
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413086 10 9|HARMAN INTL INDS, INC .04/27/2009 |NY LIFE 343.000 6,536 ..5,349 .5,738 (390) (390) 5,349 | oo | e 1,187 | e 1,187 | s 4. XXXoooo Lo
413875 10 5|HARRIS CORP . |.05/11/2009 | RETURN OF CAPITAL 2,165 ..2,165 0 2,165 (V[ R IO XXXoooo Lo
41457P 10 6 |HARRIS CORP . 1.06/04/2009 | CORPORATE ACTIONS.......... | weorseveernrerend 0.805 4 25 0 25 (21) () [ D XXXeoooe [ Ui
418056 10 7|HASBRO, INCORPORATED.... . |.06/29/2009 [NY LIFE 2,891.000 .70,530 84,308 84,330 (23) (23) 84,308 | oo | e (13,778)] ....... (13,778) | ........ 1,189 |...... XXXeowoo [ L
42222G 10 8|HEALTHNETINC . |.05/18/2009 |NY LIFE 504.000 8,009 ..7,649
427866 10 8| HERSHEY FOODS . |.06/15/2009 [NY LIFE.... ..4,862.000 172,167 173,801 54577 | oo 1,038
42809H 10 7|HESS CORP . |.06/15/2009 |NY LIFE 56.000 3,264 .2,814
428236 10 3|HEWLETT-PACKARD CO. . |.06/29/2009 | VARIOUS 298.000 11,380 10,539 10,814 (275)
436440 10 1|HOLOGIC, INC ... | .06/29/2009 |NY LIFE 672.000 9,676 1,447 0 7,447
437076 10 2| HOME DEPOT INC......cccormurremrrrirncrirnreens .... | .06/05/2009 |NY LIFE 2,477.000 60,092 63,999 36,418 | ..ccoo..n. 6,220 6,220 163,999
438516 10 6|HONEYWELL INTERNATIONAL, INC....... ... | .06/29/2009 | VARIOUS.........ocovvrrerierirnririnies | evererenns 31,331.000 | .......... 1,032,678 |............ XXX oo [ v 1,085,963 | ............. 260,375 | ...... 130,128 | oo | cevereneeesnneiins | e 130,128 | covvoveeeeeens | s 1,085,963 | .....ocovvrrvnnne
441060 10 O0|HOSPIRA, INC . |.06/29/2009 | NY LIFE 122.000 4,709 XXX .2,828 0 2,828
44107P 10 4|HOST HOTELS & RESORTS.... .... | .05/18/2009 | NY LIFE 5,754.000 46,677 XXX.ooonn. 26,672 0 .26,672
443683 10 7 |HUDSON CITY BANCORP..........ccccovvvernne 1 | 06/29/2009 |NY LIFE.......orvmreeemrrrnrrreinnee | eevereneens 3,178.000 42,287 XXX........ 32,654 .2,921 257 257 .32,654
444859 10 2|HUMANA INC . |.06/15/2009 |NY LIFE 815.000 23,355 XXX oo 24,235 30,383 | .o ([T RSN DRSO IS (6,148) 24,235
446150 10 4 |HUNTINGTON BANCSHARES, INC. . 1.06/01/2009 [ VARIOUS..........comvrvemrrermreernns | cerrreeenns 4,402.000 17,505 XXX........ 30,602 13,022 (182) (182) .30,602
449934 10 8|IMS HEALTH, INC. . |.06/05/2009 | VARIOUS 436.000 5,680 ..5,750 .6,610 (859) (859) 5,750
450911 10 2|ITT INDUSTRIES . 1.06/29/2009 [VARIOUS........ccommmevrrrrirmeerians | e 1,056.000 44,673 XXX oo 45,845 22,167 | .o (1,3071) | everreeemerennne | vveevrseessseenes | eereeeenns (1,301) 45,845
451734 10 7|IHS,INC.C1A. . |.06/23/2009 | MUNDER 300.000 14,160 XXX oo 14,376 11,226 3,150 3,150 14,376
452308 10 9|ILLINOIS TOOL WORKS... . [.06/29/2009 | NY LIFE......cocomvmrirmrrnrinniinns | coreerienns 4,038.000 137,778 XXX 149,399 113,387 | ........ 12,783 [ oo [ e | v 12,783 [ oo | e 149,399 | ..o
457153 10 4|INGRAM MICRO INC.... . |.06/29/2009 | NY LIFE 50.000 872 XXX 987 670 317 317 987
458140 10 O|INTEL CORPORATION. v | oeer | .06/29/2009 [ VARIOUS.......ooovoeviricirneiinnies | v 18,728.000 294,183 XXX..ooonn. 488,771 274,552 | ...... 214,218 | oo | e | e 214,218 | s | e 488,771 | oo
45865V 10 O|INTERCONTINENTAL EXCHANGE.......... .... | .06/15/2009 | NY LIFE 262.000 27,935 XXX 20,341 0 20,341
458665 10 6|INTERFACE, INC.......ccooovmirirrieirnriiniinns <. | .04/17/2009 | MUNDER........coovvemrrieinrirnnriins | cevereneend 6,300.000 23,073 XXX.ooonn. 29,232 29,232 0 29,232
459200 10 1|INTERNATIONAL BUSINESS MACHINES | ... | .06/29/2009 |NY LIFE......ccooccommrermmmrrmmrrrnnnee | ceveereneens 1,072.000 109,048 XXX 86,107 90,220 |......... (/3% 1<) 1 [SRROTRRPIRTEN DUSPRRRTI ISR (4,113) .86,107
459902 10 2|INTL GAME TECHNOLOGY. . |.06/15/2009 |NY LIFE 113.000 1,793 ..1,061 0 1,061
460146 10 3 |INTERNATIONAL PAPER CO... ... | .04/27/2009 |NY LIFE 2,608.000 23,496 XXX oo 43,811 19,494 | 0 16,787 | ooiveecerceinns | eveeerreeerineeens | ceeeennes 16,761 43,811
460690 10 0|INTERPUBLIC GROUP OF COMPANIES, | .... | .06/01/2009 |NY LIFE 280.000 1,489 XXX oo ..2,556 W09 |l LAAT | s | s 1,447 2,556
464287 48 1|ISHARES RUSSELL MIDCAP GROWTH.. | .... | .06/23/2009 | MUNDER........ccccoommrvimmmrimmrnis | cerviren 94,925.000 | .......... 3,334,983 |......co.... D .0 S 2,757,023 | .cocvvvrr 563,040 | .......(50,825) | .ovverurvrrrriins | reeerrneriienines | s (50,825) | covvvvuererernes | e 2,757,023 | ..o
465685 10 5|ITC HOLDINGS CORP......cccormvrrerrerrirennens ... | .05/01/2009 | MUNDER 5,200.000 230,105 XXX oo 214,668 227,136 | .0erei(12,488) | coovvevrrieris | evrvseisvieniis | eeviienns (12,468) 214,668
465741 10 6|ITRON, INC . [.06/23/2009 | VARIOUS.........covvosrirnrrirmrirenrins | covrrias 11,200.000 593,698 XXX 707,173 713,888 | cveveien(6,715) | oo | cervererveireninns | vevvveins ((CHA1<) | ST IR 707,173 | e
46625H 10 0|J P MORGAN CHASE + CO.. . |.05/08/2009 | VARIOUS 2,954,000 100,837 90,454 18,008 | oot 11,166 | ooveevveiciies | v | cevviis 11,166 .90,454
466313 10 3| JABIL CIRCUIT INC v [ 0411312009 | NY LIFE......oomiimirneneinniiens | cerverienns 1,101.000 7,004 12,994 L7432 5,563 5,563 12,994
469814 10 7|JACOBS ENGINEERING GROUP INC...... ... | .06/29/2009 |NY LIFE 66.000 2,802 ..2,620 0 2,620
478160 10 4 |JOHNSON & JOHNSON... . |.05/18/2009 [NY LIFE.... ..1,248.000 67,970 77,768 74,668 3,100 3,100 77,768
478366 10 7 |JOHNHSON CONTROLS INC... . |.04/27/2009 | VARIOUS 939.000 17,544 17,155 17,052 103 103 17,155
48203R 10 4 |JUNIPER NETWORKS, INC.. . |.06/29/2009 [NY LIFE 3,983.000 93,722 XXX oo 63,241 22,311 (127) (127) 163,241
482480 10 0|KLA-TENCOR CORP ... | .05/05/2009 |NY LIFE 2,203.000 55,248 XXX oo 48,056 43,689 0 48,056
485170 30 2| KANSAS CITY SOUTHERN........ccoormvrvernn <o | 061232009 | MUNDER........oovvermrrirnerirnerins | cevverineens 1,500.000 21,284 XXX........ 28,575 28,575 0 .28,575
48666K 10 9|KB HOME .05/05/2009 | NY LIFE 454.000 8,660 XXX oo 10,426 6,183 | s 4242 | oo | e | i 4,242 10,426
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494368 10 3| KIMBERLY CLARK CORP .04/20/2009 |PRIOR YEAR INCOME XXX.ooonee 0 0 20 |...... XXXoooo Lo
49446R 10 9 |KIMCO REALTY CORP . |.04/27/2009 |NY LIFE 404.000 4,624 XXX 4,912 .4,259 (720) (720) 4,912
49460W 20 8| KINETIC CONCEPTS, INC.... . |.06/15/2009 |NY LIFE 258.000 6,472 XXX oo .6,198 0 6,198
501044 10 1|KROGER CO . 1.05/05/2009 [NY LIFE.......ocommreimmmeermmmrernnneens | oo 1,258.000 26,369 XXX oo 34,899 33224 | ........ LIV T SRR 1,675 .34,899
502161 10 2|LSILOGIC CORP . 1.06/29/2009 [NY LIFE.......ooommmemrreemrmrenneees | e 10,879.000 43,863 XXX........ 34,887 35,792 (905) (905) .34,887
512807 10 8|LAM RESEARCH COR ... | .04/27/2009 |NY LIFE 664.000 17,758 . 14,130 14,130 0 14,130 .
514606 10 2|LANCE, INC ... | 04/30/2009 | VARIOUS.........ooovoirreimerisnrnnns | ceeverens 12,300.000 282,190 XXX oo 230,208 282,162 | ....... (51,954) | .vveonrernnrennns | vveeerseeennenees | e (51,954) 230,208 | ..o | cevena 51,982 | ....... 51,982 |......1,968 |...... XXXeoooo [ Lo
524660 10 7|LEGGETT ... | .05/18/2009 |NY LIFE 64.000 961 XXX oo .1,034 972 62 62 1,034 (74) (74) | o34 | XXX oo [ Lo
52602E 10 2|LENDER PROCESSING SERVICES......... .... | .06/15/2009 |NY LIFE 745.000 22,468 XXX oo 17,253 21,940 | ..o (4,687) | vvevreevrernins | vveerrsnesineenes | eerveeeeens (4,687) 17,253 5214 | .ccoo... 5214 | ........103 | ..... XXX oo [ Lo
526057 10 4|{LENNAR CORP.......cccooommmrrmmmrrimmnrinenrinens ... | .06/29/2009 |NY LIFE 2,148.000 .20,697 XXX oo 36,986 18,623 | ........ 18,363 | ..ovvvrereierrine | reeerrnnenieeeins | ceeriines 18,363 136,986 | .o | e (16,289) | ....... (16,289) | ..........185 | ...... XXX oo [ Lo
529771 10 7|LEXMARK INTERNATIONAL GROUP....... ... | .06/29/2009 | NY LIFE 2,794.000 48,216 XXX.oonee 75,159 75,159 0 75159 | o [ s (26,943) | ....... (VLR IO IO XXX..... | IS
53217V 10  9|LIFE TECHNOLOGIES.. . 1.06/01/2009 | NY LIFE 2,459.000 .85,098 XXX.ooone. 56,525 57,319 (795) (795) 56,525 28,573 | ........ 28,573 | oo | XXXoooo Lo
532457 10 8|LILLY ELI+CO . 1.06/10/2009 | VARIOUS 42.000 1,436 XXX 1,973 .1,691 282 282 1,973
532791 10 0|LINCARE HOLDINGS INC . |.06/29/2009 [NY LIFE.... . 21,105 XXX 32,782 27,038 5,744 5,744 32,782
540424 10 8|LOEWS CORP . |.06/01/2009 [NY LIFE.... ..7,461.000 185,299 XXX........ 291,878 210,773 | ........ 81,105 81,105 291,878
548661 10 7|LOWE'S COMPANIES.. ... | 06/15/2009 | VARIOUS.........oovvorrermeeirnreens | cereenens 10,642.000 214,029 XXX oo 207,238 229,016 | ....... (VAT A4 T DI IS (21,778) 207,238
55261F 10 4 |M&T BANK CORP..... .... | .06/29/2009 |NY LIFE 847.000 42,748 35,366 0 .35,366
552715 10 4|MEMC ELECTRONIC MATERIAL veee [ [.06/29/2009 [NY LIFE.......comirmmrmnerinneenn | oo 1,356.000 .25,845 27,022 0 27,022
553530 10 6|MSC INDUSTRIAL DIRECT CO-A............. .... | .06/15/2009 |NY LIFE 207.000 7,517 ..6,959 0 6,959
55616P 10 4 |MACY'S ... | .04/16/2009 | PRIOR YEAR INCOME 0
563571 10 8| MANITOWOC COMPANY, INC. .04/08/2009 | ATLANTA LIFE 26,594.000 .90,606 82,057 0 .82,057
565849 10 6| MARATHON OIL CORP, .05/05/2009 |NY LIFE 681.000 21,048 21,091 18,632 2,459 21,091
574599 10 6|MASCO CORP.. . |.05/11/2009 | VARIOUS .34,696 39,380 43,541 [ oo (A161) [ e [ [ e (4,161) .39,380
579064 10 6|MCAFEEINC.... . |.04/21/2009 | MUNDER 57,821 XXX.ooonn. 43,235 55,312 | ccete(12,077) | oo | cevemnereineeinns | oeveeenns (12,077) 43,235
580135 10 1|MC DONALDS CORP .06/29/2009 | VARIOUS. 719,808 XXX 739,919 642,236 | ....... (42,929) | .vveoeveeereies | e | s (U7 p2) | IS I 739,919 | .o
580645 10 9|MCGRAW HILL COS INC.. .05/18/2009 |NY LIFE.... " .38,809 28,915 19,526 535 535 28,915
58155Q 10 3|MCKESSON CORP .06/29/2009 |NY LIFE 373.000 .16,028 14,382 0 14,382
583334 10 7|MEADWESTAVCO... .06/15/2009 | VARIOUS 2,285.000 .34,619 XXX oo 48,384 25,569 22,814 22,814 48,384
585055 10 6|MEDTRONIC INC verr | 05/18/2009 |NY LIFE.......oovmirinerirnrrirnnes | cevvernnenns 4,471.000 139,023 XXX 209,129 127,314 68,560 | ..oovvvrerriienii [ v | e 68,560 209,129
589331 10 7|MERCK & COMPANY INC.......cccoomuvrerunnns ... | .06/29/2009 | VARIOUS 9,553.000 244141 XXX oo 329,780 290,411 | ........ 39,369 39,369 329,780
589433 10 1|MEREDITH ... | .06/29/2009 | NY LIFE 224.000 5,780 XXX ..3,096 0 3,096
591407 10 1|METAVANTE TECHONOLOGIES. . |.06/15/2009 | NY LIFE 742.000 .19,459 XXX 12,532 0 12,532
59156R 10 8|METLIFE INC . |.06/15/2009 | NY LIFE 2,892.000 87,119 XXX 100,815 100,815 0 100,815 | .ooovvveerrienn.
591708 10 2|METROPCS COMMUNICATIONS.... . 1.06/29/2009 [NY LIFE.......o.conirvrmmrrermrrrerinces | e 11,701.000 169,808 XXX.ooonn. 170,657 0 (U YA
592688 10 5|METTLER-TOLEDO INTL . |.04/21/2009 | MUNDER 500.000 .28,068 54,423 33,700 | ........ 20,723 20,723 54,423
594918 10 4|MICROSOFT CORP weee | .. [.06/01/2009 [NY LIFE 168.000 3,515 .4,253 ..3,266 987 987 4,253
608190 10 4|MOHAWK INDUSTRIES........ccoovvermrrernnnens ... | .04/27/2009 |NY LIFE 475.000 .19,008 15,504 20411 | (4,907) | ovveveeernerennns | rveeerseeesneeens | eereeeeenns (4,907) 15,504
608554 10 1|MOLEX .... | .05/18/2009 |NY LIFE 62.000 943 898 898 0 898
60871R 20 9| MOLSON COORS BREWING CO -B . | .04/15/2009 |NY LIFE 20.000 715 854 978 (125) (125) 854
61166W 10 1|MONSANTO CO 106/29/2009 | NY LIFE.......ooommrrrmrrirnnrirnnns | cevvereeens 1,176.000 .94,545 XXX oo 112,935 82,732 | ....... 30,203 | .o [ e | s K00 X 0 R 112,935 | ..o
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611742 10 7 |MONSTER WORLDWIDE. 105/18/2009 |NY LIFE.......oovomeerrrrrineriinnee | ceveeeneens 1,662.000 22,229 21,949 20,094 | ......... 1,856 [ .oorverrceeinneens [ eervrreeinneiinnes | v 1,856 21,949
615369 10 5|MOODYS CORP ... | .06/15/2009 | VARIOUS 525.000 15,532 11,305 0 11,305
617446 44 8|MORGAN STANLEY DEAN WITTER....... 1 | 06/29/2009 |NY LIFE.......iomrreemrrrrrrriinnee | eeverrineens 3,191.000 92,638 70,580 0 .70,580
626717 10 2| MURPHY OIL CORP........cccommrvermmrrirmnrierns ... | .06/29/2009 | VARIOUS 376.000 21,267 27,249 16,676 | ........ 10,573 | oovveoeeereeeenns | veeeerneeenneeens | ceeeeenee 10,573 27,249
628530 10 7|MYLAN LABS INC. . |.06/15/2009 |NY LIFE 743.000 9,833 9,531 0 9,531
62886E 10 8|NCR CORPORATION . |.05/05/2009 |NY LIFE 794.000 8,302 11,720 0 11,720
629491 10 1|NYSE EURONEXT weee | - | 06/15/2009 | NY LIFE. 172.000 5,088 ..3,495 0 3,495
636180 10 1|NATIONAL FUEL GAS CO.......cocovvvrmrrrirns .... | .06/15/2009 |NY LIFE 242.000 8,441 ..7,449 0 7,449
637640 10 3|NATIONAL SEMICONDUCTOR CORP..... v | 06/15/2009 | VARIOUS........ovvvevricrrinenrin | eevrirneenns 1,692.000 20,542 17,038 17,038 0 17,038
64110D 10 4 |NETAPP,INC.... . 1.06/29/2009 [NY LIFE 133.000 2,444 ..1,858 ..1,858 0 1,858
64110L 10 6|NETFLIX, INC... v | o [ 06/15/2009 | NY LIFE 373.000 14,345 13,626 0 13,626
64126X 20 1|NEUSTAR, INC....coooormmrrrmmrrirmnriinnrirnsnii ... | 041272009 | NY LIFE 372.000 7,228 ..6,881 7,116 (235) (235) 6,881
647581 10 7|NEW ORIENTAL EDUCATION/TECH ADR .... |.06/23/2009 | MUNDER 300.000 18,787 25,409 16,473 8,936 8,936 .25,409
651639 10 6|NEWMONT MINING CORP... . |.06/29/2009 |NY LIFE 233.000 9,873 ..8,685 0 8,685
655044 10 5|NOBLE ENERGY INC . |.06/01/2009 |NY LIFE 2,391.000 138,675 XXX oo 111,161 117,685 | ..ccoeern(6,525) | coveoreverrrennnee | cevevnneennneinne | vrveennnne(6,925) | v | e 111,161 | e
655844 10 8|NORFOLK SOUTHN CORP. ... | .06/29/2009 |NY LIFE 3,144.000 119,805 XXX oo 209,763 147,925 209,763
664397 10 6|NORTHEAST UTILITIES....... ... | .05/04/2009 | MUNDER.. [ IO 10,900.000 227,363 302,393 262,254 302,393
666807 10 2|NORTHROP GRUMMAN CORP... . |.06/29/2009 [NY LIFE 478.000 22,819 35,047 21,529 .35,947
670006 10 5|NOVELL, INC . |.06/29/2009 |NY LIFE 2,138.000 9,693 ..7,208 0 7,208
670008 10 1|NOVELLUS SYSTEMS INC.. v | o [ 06/01/2009 | NY LIFE 101.000 1,785 .1,246 .1,246 0 1,246
67019E 10 7|NSTAR .... | .06/15/2009 | VARIOUS 2,975.000 .89,895 100,997 71,046 |......... (5,808) [ ..ovvvorerarrinrirens | cerreeiseinniienns | v (ES101C) | [T IR 100,997 .o
670346 10 5|NUCOR CORP.....c.coevumrerrrirrirerierierireens v [06/29/2009 | NY LIFE......oomiimirnerneinniiens | cerverienns 1,559.000 .70,566 59,948 0 59,948
67066G 10 4|NVIDIA CORP . | .06/23/2009 | VARIOUS [T 17,390.000 190,357 170,803 ..7,263 0 170,803 | ..covovvevernnee
674599 10 5|OCCIDENTAL PETE CORP.. . |.06/15/2009 | VARIOUS [ IO 11,372.000 665,116 XXX.ooonn. 633,293 167,492 |....... (25,784) | .veoeveerreins | vreeeineririneeenn | s (25,764) 633,293
675232 10 2| OCEANEERING INTL . 1.06/19/2009 [MUNDER...........ccoovvermmrrrmmrirnns | cerrrreens 18,700.000 | ............. 982,136 | .covovnev XXX e [ e 1,104,329 | ...cooceeens 544918 | ...... 559,411 559,411 | .ovvverreeries | e 1,104,329 | .o
678026 10 5|OIL STATES INTL, INC. . |.06/23/2009 | MUNDER 600.000 14,024 . 16,624 11,214 5,410 5,410 16,624
681904 10 8|OMNICARE, INC. . |.06/29/2009 [NY LIFE 3,404.000 87,756 XXX oo 99,529 94,495 5,034 5,034 199,529
68389X 10 5| ORACLE CORPORATION . |.06/29/2009 | VARIOUS B I 15,267.000 324,995 XXX 287,668 56,151 | oo 14,761 | oo | e | v 14,761 287,668
686091 10 9|OREILLY AUTOMOTIVE, INC... .... | .05/13/2009 | MUNDER [V I 17,100.000 629,649 XXX oo 403,922 525,654 | ....(121,732) | coovvvoervererriies | cevrviriensiieniins | e (AN £ 72 ) IR 403,922 225,727 225,727 | ovvvevevriiians | XXX oo [Levrene
69331C 10 8|PG+E CORP verr | 06/29/2009 |NY LIFE.......oovemirimcrirneriinnns | cevrerieenns 7,842.000 291,147 XXX oo 317,148 303,564 | ... 13,584 | ..ovoociiciiins | e | e 13,584 17,148 | s | e (26,001) | ....... (26,001) | ........ 6,352 |...... XXX oo Lot
693475 10 5|PNC FINL SVCS GROUP INC................... ... | .05/05/2009 | NY LIFE 2,103.000 .86,918 XXX 112,562 0 112,562 | .o | e (25,643) | ....... (25,643) | ....onvnn 210 | ... XXX..... | I
693506 10 7|PPG INDUSTRIES INC . |.06/29/2009 | NY LIFE 467.000 .20,365 XXX 15,863 0 .15,863
695257 10 5|PACTIV CORPORATION.. . |.06/01/2009 | NY LIFE 2,245,000 45,910 XXX...oonn. 53,131 34,683 | ......... (1,543) | coovvvereerneeiins | oreverinesesinneens | e (1,543) 53,131
69840W 10 8|PANERA BREAD CO . |.06/29/2009 |NY LIFE 293.000 14,629 14,082 0 .14,082
701094 10 4|PARKER HANNIFIN CORI . |.06/29/2009 [NY LIFE 179.000 7,860 .7,615 .7,615 0 7,615
704549 10 4|PEABODY ENERGY CORP . |.06/29/2009 |NY LIFE 347.000 11,346 .8,279 0 8,279
707569 10 9| PENN NATIONAL GAMING, INC.. . |.06/23/2009 | MUNDER 400.000 11,528 ..9,603 0 9,603
708160 10 6|JC PENNY CO . |.05/08/2009 | VARIOUS 324.000 8,957 ..6,383 ..6,383 0 6,383
712704 10 5|PEOPLE'S UNITED FINANCIAL... . .05/18/2009 [NY LIFE.......ccomivrmmrrrrnerirnere | e 6,967.000 117,634 XXX oo 121,969 58,251 356 356 121,969 | ..o
713409 10 0|PEPSIBOTTLING GROUP weer | [.06/01/2009 [NY LIFE 78.000 2,540 XXX oo 2,117 .1,756 962 962 2,717
713448 10 8|PEPSICOINC .... | .05/18/2009 | NY LIFE 23.000 1,160 XXX oo 1,513 ..1,260 253 253 1,513
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714046 10 9| PERKINELMER INC.......occovvvvemrrrerrrriinnnes ... | .06/29/2009 | NY LIFE 81.000 1,374 895 0 895 479 479
717081 10 3|PFIZER,INC ... |.06/02/2009 | VARIOUS 145.000 2,190 ..3,985 22,568 | oo TAT | e [ | s 1417 3,985 | .o | v (1,795) | ...c.nnd (1,795)
717124 10 1|PHARMACEUTICAL PRODUCT DEVELOF, .... | .06/29/2009 | NY LIFE.......cccoooommrrrmmmrrmmmirnne | corveeeene 1,615.000 34,194 41,266 28,036 | covveeeee(1,100) | ooveeeeireeree | e | e (1,100) 41,266 | oo | e (7,072) | ......... (7,072)
723484 10 1|PINNACLE WEST CAPITAL......cooovvermrrrenn. ... | .06/09/2009 | VARIOUS 2,939.000 80,581 94,451 36,757 | cveeerree(2,508) [ coovecveeiecies | e | v (2,508) 194,451
724479 10 0|PITNEY BOWES, INC . 1.06/08/2009 | ATLANTALIFE........oocemmreerrveer | oo 7,053.000 155,506 161,322 0 161,322 | oo [ e (5,816) | ......... (5,816)
731572 10 3|POLO RALPH LAUREN CORP. ... | .06/15/2009 | NY LIFE 44.000 2,184 ..1,998 ..1,998 0 1,998 186 186
736508 84 7|PORTLAND GENERAL ELECTRIC CO..... |.... | .06/23/2009 | MUNDER..........ccccoommrremmmrermmnes | crvvrrerens 1,100.000 21,052 15,538 0 15,538 5514 5514
740189 10 5|PRECISION CASTPARTS CORP. . |.05/05/2009 [NY LIFE 377.000 27,513 21,440 22,424 (984) (984) 21,440 6,072 6,072
741447 10 8|T ROWE PRICE GROUP INC. . |.06/15/2009 |NY LIFE 655.000 26,024 19,987 0 .19,987 6,037 | .coceenent 6,037
741503 40 3|PRICELINE.COM . 1.06/29/2009 [NY LIFE 22.000 2,528 ..1,666 0 1,666 863 863
74251V 10 2| PRINCIPAL FINANCIAL GROUP.. . 1.05/18/2009 [NY LIFE 3,090.000 59,720 69,741 69,741 0 B9, 741 | e | (10,022) | ....... (10,022)
742718 10 9|PROCTER & GAMBLE COMPANY... . |.06/29/2009 | VARIOUS 180,183 217,943 220,697 217,943 | oo | e (37,760) | ....... (37,760)
743263 10 5|PROGRESS ENERGY weer | |.06/01/2009 |VARIOUS 167,527 187,831 127,241 | it 1,033 [ s | e [ veereneennn 1,033 | s [ e 187,831 | oo [ e (20,304) | ....... (20,304)
743859 10 0|PROVIDENT BANKSHARES CORP.......... < | 06/17/2009 | VARIOUS........ovveoreeirreireneenn | eeeeraneens 7,507.000 51,887 48,451 A8A51 | e | e 3437 | e 3,437
744320 10 2|PRUDENTIAL FINANCIAL.........ccomvrverrneenne .... | .06/01/2009 |NY LIFE 5,484.000 198,035 412,692 143,039 | ... 248127 | oo | cevrvneeennneeinne | e 288127 | i | e 412,692 | oo | e (214,657) | .....(214,657)
74439H 10 8|PSYCHIATRIC SOLUTIONS . | .04/30/2009 | MUNDER ..7,650.000 140,301 283,229 213,052 283,229 | ..ovveeerreeens | (142,928) | .....(142,928)
745867 10 1|PULTE HOMES, INC. . |.06/25/2009 | VARIOUS B I 40,668.000 368,246 433,064 105,638 ...433,064 (64,818) ] ....... (64,818)
747277 10 1|QLOGIC CORP . |.06/15/2009 |NY LIFE 791.000 10,630 11,097 9,475 11,097 (467) (467)
74834L 10 0|QUEST DIAGNOSTICS . |.06/29/2009 |NY LIFE 3,292.000 169,078 163,518 132,319 | eoorecel B ATT) | i | e | oo AT | i | i 163,518 | oo | e 5559 | .oovreens 5,559
748356 10 2|QUESTAR CORP v | - | 05/04/2009 | ATLANTA LIFE 3,642.000 119,547 108,300 108,300 |..covvvvrernns | v 11,247 | 11,247
749121 10 9| QWEST COMMUNICATIONS........cccconvrunne <o [.06/05/2009 | NY LIFE.......coommirmririimriiveinns | ceveeenne 14,530.000 60,381 52,152 52,152 8,229
749685 10 3|RPMINC . |.06/29/2009 | NY LIFE 643.000 9,124 .6,613 6,613 2,511
750438 10 3|RADIOSHACK CORP . |.04/13/2009 | NY LIFE 681.000 6,569 .8,131 .8,131 8,131 | o | cerenene(1,562) | e (1,562)
756109 10 4|REALTY INCOME CORP.. . 1.05/18/2009 | NY LIFE 798.000 17,003 15,023 15,023 | e | 1,980 | e 1,980
7591EP 10 0|REGIONS FINANCIAL CORP . |.06/01/2009 [NY LIFE.... ..1,147.000 5,048 .8,244 ..3,025 8244 | .o | eereerene(3,196) | oo (3,196)
761152 10 7|RESMED, INC....... . |.06/29/2009 [NY LIFE.... ..1,419.000 55,392 55,542 0 55,542 (150)
770323 10 3|ROBERT HALF INTL INC.. .... | .06/01/2009 |NY LIFE 156.000 3,380 4,316 3,248 | .......... 1,068 | oo [ eemrerernnrennees | v 1,068 4,316 (937)
773903 10 9|ROCKWELL INTERNATIONAL CORP...... ... | .05/05/2009 |NY LIFE.... 44,650 41,284 26,147 (2,7871) | ovvverreevrnerennne | vveevrseeesneeees | eerseeeeens (2,761) 41,284 3,366
775371 10 7| ROHM AND HAAS CO.......coovvvimmrririrrirs .... | .04/03/2009 | MERGER.. 91,210 72,305 18,722 2,976 2,976 72,305 | oo | 000 18,905 | i 18,905
778296 10 3|ROSS STORES INC . |.06/29/2009 |NY LIFE 26.000 1,015 988 773 215 215 988 26
779382 10 0|ROWAN COMPANIES, INC.. v | o [ 06/15/2009 | NY LIFE 722.000 13,347 .9,722 0 9,722 3,625 | ... 3,625
783549 10 8|RYDERSYSINC.....cccoovvriiriirrirverrerinens .. | .06/15/2009 | VARIOUS..........oovvemrimrrirerirenin | corverienns 1,573.000 42,741 73,937 58,480 | ........ 13,852 [ oo [ e | e 13,852 73,937
78390X 10 1|SAIC, INC, . |.06/01/2009 | NY LIFE 2,533.000 45,518 47,006 46,382 (2,363) [ vvreererrniinns | cerveeiseiseienns | e (2,363) 47,006
784117 10 3|SEIINVTS CO . |.06/15/2009 |NY LIFE 945.000 14,974 13,490 0 13,490
78462F 10 3|SPY EXCHANGE TRADED FUNDS.. . |.06/29/2009 | VARIOUS ..7,094.000 629,993 601,177 0 601,177
790849 10 3|ST JUDE MEDICAL, INC .... | .06/15/2009 |NY LIFE 182.000 6,604 ..6,049 .2,044 (359) (359) 6,049
806407 10 2|SCHEINHENRY INC......coccommrrermmrremnrrins ... | .06/29/2009 |NY LIFE 415.000 19,643 15,164 0 15,164
806605 10 1|SCHERING PLOUGH CORPORATION..... |.... |.06/29/2009 |NY LIFE........c.cccconivremmmremmrrrnns 320,359 251,902 229,581 22,321 22,321 251,902
806857 10 8|SCHLUMBERGER LTD . | .04/27/2009 | VARIOUS 46,237 107,388 45,039 62,848 | ..ovvervverieeies | e | e 62,848 | ...oovvrevrrns | s 107,888
807066 10 5|SCHOLASTIC CORP.... .06/26/2009 | VARIOUS 280,710 181,972 181,972 0 181,972
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808513 10 5|SCHWAB (CHARLES) CORP........cccccouunee ... | 041272009 | NY LIFE 546.000 9,205 12,256 ..8,829 3,427 3,427 12,256
810186 10 6|SCOTTS CO ... | .06/29/2009 | VARIOUS 819.000 28,930 25,697 0 .25,697
81211K 10 0|SEALED AIR CORP . 1.06/29/2009 [NY LIFE........commrermrmeermmmrermnnees | oo 1,473.000 26,726 21,093 13,356 (23) (23) 21,093
824348 10 6|SHERWIN WILLIAMS COMPANY. . |.06/29/2009 | VARIOUS 53.000 2,903 .2,671 ..3,167 (495) (495) 2,671
82669G 10 4|SIGNATURE BANK . {.04/21/2009 [ MUNDER...........coovvvemmreermmrrrnns | oo 1,800.000 48,038 63,566 51,642 | ....... 11,924 | o | e | ceeeenee 11,924 83,566 | oo | e (15,527) | ....... (15,527)
828806 10 9|SIMON PROPERTY GROUP, INC . |.06/22/2009 | VARIOUS 3,788.000 180,375 140,903 ..6,057 (367) (367) 140,903 |..... 9,472 .39,472
833034 10 1|SNAP-ONINC . |.04/21/2009 | MUNDER 800.000 22,542 40,876 31,504 9,372 9,372 40,876 | oo | e (18,334) | ....... (18,334)
835495 10 2|SONOCO PRODS CO... . 1.06/29/2009 [VARIOUS.........cocomvrrierrirnerririns | e 1,691.000 40,557 44,141 31,104 | ........ 4702 [ v [ [ e 4,702 A4 | | e (3,584) | ......... (3,584)
842587 10 7|SOUTHERN CO . |.06/15/2009 | VARIOUS 8,877.000 260,977 XXX oo 301,676 63,677 [ .overed(1,370) [ oo [ [ v (1,370) 301,676 | ..ocovererriiens | e (40,700 | ....... (40,700)
844741 10 8|SOUTHWEST AIRLINES CO.... . |.05/05/2009 [NY LIFE.... 72,510 XXX oo 136,763 87,372 [ ..d9,391 | i [ [ s 49,391 | v | e 136,763 | ..ooovvvevcrri [ e (64,253) | ....... (64,253)
854616 10 9|STANLEY WORKS . | .06/29/2009 | NY LIFE.... ..1,492.000 51,930 XXX 64,596 45251 | 13,693 | oo [ e | e 13,693 64,596 | .o [ e (12,666) | ....... (12,666)
855244 10 9|STARBUCK CORP . |.05/05/2009 [NY LIFE 2,603.000 .34,812 XXX.ooone. 22,491 24,624 | oo 2134) | oo | e | e (2,134) 22491 | | e 12,322 | e 12,322
857477 10 3|STATE STREET CORP. . 1.05/11/2009 | ATLANTALIFE........coovmirrmernes | corrrrinnns 8,994.000 367,093 XXX.ooonn. 262,075 0 262,075 | oovvveeererienns | oo 105,018 | ...... 105,018
858912 10 8|STERICYCLE, INC.... . |.04/27/2009 |NY LIFE 302.000 14,615 15,747 15,728 19 19 ABTAT | o | e (1,132) [ ..o (1,132)
859152 10 0|STERIS CORP . |.06/15/2009 |NY LIFE 728.000 17,534 20,151 17,392 2,759 2,759 20,151 | oo | e (2,617) ] ... (2,617)
866810 20 3|SUN MICROSYSTEMS, INC. . |.06/29/2009 [NY LIFE 2,842.000 .25,870 18,093 0 18,093 | e | e YA — 7,777
86764P 10 9|SUNOCOINC.... . |.06/10/2009 | VARIOUS 3,137.000 .89,867 126,557 57,715 | cerien(8,328) | coververrcriniene | eerenvneennnrinne | veeeernnne(8,328) | v | e 126,557 | s | 1000 (36,690) | ... (36,690)
867914 10 3|SUNTRUST BANKS INC... coee | 2eer | 061292009 |NY LIFE........coommrremrrinneeinnees | cerveineens 1,807.000 29,235 25,453 .4,047 3,782
868536 10 3| SUPERVALU INC......ccoovvvimmrrierriienriienns .... | .06/29/2009 | NY LIFE.... ..1,419.000 .20,067 22,664 ..1,460 0 22,664 | oo | e (2,598) | ......... (2,598)
871503 10 8|SYMANTEC .... | .05/18/2009 | NY LIFE.... 10,555.000 177,556 XXX 207,586 142,704 | ........ 64,882 | ..o [ [ e 64,882 207,586 | ...vvvervrirees [ e (30,030) | ........ (30,030)
871829 10 7|SYSCO CORP . |.05/05/2009 | NY LIFE 917.000 21,438 XXX 23214 21,036 2,178 2,178 23214 | s e (1,776) | ......... (1,776)
872275 10 2|TCF FINANCIAL CORP. v [06/29/2009 | NY LIFE......oomiimirnerneinniiens | cerverienns 1,598.000 21,755 XXX 22,122 6,898 | .......... 1,560 [ oo [ e | v 1,560 V728 V.7 I (367) [ ovverevene (367)
87236Y 10 8|TD AMERITRADE HOLDING CORP.......... ... |.04/20/2009 | ATLANTA LIFE. 18,236.000 285,054 XXX..ooonn. 247,656 0 247,656 | ..coovveerenees | e 37,398 | ........ 37,398
872540 10 9|TJXCOS ... |.06/15/2009 | VARIOUS ..3,644.000 102,702 XXX.ooonn. 110,065 57,123 33,758 | .o [ v [ s 33,758 | oo [ e 110,085 | ..oveeevreries | e (7,363) [ ..ovvnne (7,363)
87612E 10 6|TARGET CORP .... | .06/15/2009 |NY LIFE 448.000 17,803 14,564 0 4,564 | | e 3239 | .. 3,239
879369 10 6|TELEFLEXINC. . |.06/16/2009 | VARIOUS 985.000 42,654 52,797 49,349 3,448 3,448 52,797 | e | e (10,143) | ....... (10,143)
879664 10 O|TELLABS, INC.. . 1.06/29/2009 [NY LIFE.......ocommermmmeemrerenreeens | cerrreeenns 6,856.000 .38,966 33,243 28,247 | ... 4,996 | ..o [ e [ i 4,996 .33,243 5,724 5,724
88076W 10 3| TERADATA CORP.... . .06/15/2009 [NY LIFE.......ccommmrmreemmerinneennn | e 1,545.000 .25,640 19,688 22,912 | .o (1307272 [OOSR DRI IR (3,224) .19,688 5,952 5,952
880770 10 2|TERADYNE, INC . |.06/29/2009 [NY LIFE 2,019.000 14,044 .8.211 0 8,211 X KX TN — 5,833
880915 10 3|TERRA INDUSTRIES, INC.... . | .04/27/2009 | VARIOUS 98.000 2,649 ..2,859 21,634 | L1772 T ERRTOR ORI R 1,225 2,859 (210) (210)
882491 10 3| TEXAS INDUSTRIES, INC.... .... | .05/06/2009 | STIFFEL NICOLAUS 5,500.000 198,013 XXX 189,750 189,750 0 189,750 8,263 8,263
882508 10 4| TEXAS INSTRS INC....cooooveverivirriiriireniins wee [.06/29/2009 | NY LIFE......ooimiimmirnrnrinniiiens | cerverienns 1,615.000 .30,977 XXX 25,065 25,065 0 25,085 | oo [ s 5912 | ... 5,912
883556 10 2| THERMO ELECTRON CORPORATION....|.... [ .06/15/2009 | VARIOUS 3,202.000 117,056 XXX 136,480 85,277 | ........ 24,455 24,455 136,480 | ..ooovvvrrerns [ e (19,424)] ....... (19,424)
1
1
2
5
3
7
3

885160 10 THORINDS INC.... . .04/30/2009 | VARIOUS. 356,999 XXX 226,696 226,696 0 226,696 | ....ocvvvviienns [ e 130,303 | ...... 130,303
88579Y 10 3M COMPANY.. . |.06/29/2009 | NY LIFE 307,671 . 378,061 308,472 | ........ 69,589 69,589 378,061 | ..ovvereriiens | v (70,389) | ....... (70,389) | .
886423 10 TIDEWATER INC.. . |.06/29/2009 | NY LIFE.... ..1,071.000 49,189 XXX oo 62,842 43129 | ... 19,713 19,713 62,842 | .oovvri | e (13,653) | ....... (13,653)
887317 10 TIME WARNER INC . |.04/27/2009 | VARIOUS 65,158.000 799,965 )90, I 1,032,626 | ............ 635,681 | ...... 380,214 | v [ e | e 380,214 | oo [ s 1,032,626 | ...ooovvvvernns [ v (232,661) | .....(232,661)
887317 30 TIME WARNER, INC . 1.06/01/2009 [NY LIFE 619.000 14,955 )00 S 20,140 0 20,140 | oo | e (5,185) | ......... (5,185)
88732 20 TIME WARNER CABLE.... . |.04/01/2009 | CORPORATE ACTIONS 269.000 7,191 XXX ..7,256 0 7,256 (65) (65)
889478 10 TOLL BROTHERS 105/05/2009 |NY LIFE......oommrrvvveeiiiissnereens | covvivienens 1,008.000 .20,650 XXX oo 18,589 21,601 | ......... (3,012) | oo [ e [ e (3,012) .18,589 2,061 2,061
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891906 10 9|TOTAL SYSTEM SERVICES, INC.... .06/15/2009 |NY LIFE 788.000 .10,902 10,969 .6,104 (221) (221) 110,969 (67) (67) I
89417E 10 9|ST. PAUL TRAVELLERS COS, INC.......... | .... | .05/18/2009 | NY LIFE 121.000 4815 ..6,584 5469 | .......... 15 | e | e | e 1,115 6,584 | oo | e (1,769) | ......... (1,769) I
899896 10 4|TUPPERWARE CORP.......ccoocommrremmriirnnes ... | .06/23/2009 | MUNDER 700.000 17,063 15,890 15,890 0 15,890 | e | e 1173 | s 1,173 I
902681 10 5|UGICORP <. | 05/05/2009 | VARIOUS........oovoorrereerraneenns | eevereneens 1,053.000 24,335 24,819 22,247 (913) (913) 24819 | oo | e [CE)) —— (483) I
902973 30 4|USBANCORP . 1.06/29/2009 [NY LIFE.......ocommremrreemreremrneen | cerrrreeenne 1,676.000 .30,296 56,594 4917 | ... 14,677 56,594 | oo | e (26,298)| ....... (26,298) I
907818 10 8|UNION PAC CORP. . |.06/15/2009 | VARIOUS 3,145.000 155,420 247,749 150,331 | .......97,418 247,749 | oo | e (92,329) ] ....... (92,329) . .
913017 10 9|UNITED TECHNOLOGIES CORP . |.06/29/2009 | VARIOUS 2,937.000 156,999 153,294 157,423 | ......... (/3% 1<10) 1 URUURPRURRPRURPRR DURVOPOURRRRRRPOORN ISRPRPOO (2 1< 1) N OTIUROTIROT USROS 153,294 3,705 3,705 I
91324P 10 2| UNITEDHEALTH GROUP INC.. . |.06/05/2009 |NY LIFE 2,232.000 60,019 48,585 59,371 | ... (10,786) 48,585 | ..o | s 11,434 | ........ 11,434 I
91529Y 10 6| UNUMPROVIDENT veee | e | 106/29/2009 | VARIOUS........ooovvvirerrirerririenns | vvervinnd 6,403.000 105,865 125,647 78,046 22,178 125,647 | .o [ o (19,781) ] ....... (19,781) I
91911X 10 4|VALEANT PHARMACEUTICAL INTL........ verr | 106/29/2009 |NY LIFE.......ocvmrrimrririceirnnes | cevrineenns 1,147.000 23,371 22,160 23,564 | ......... (3,364) 22,160 | oo | e 1,212 | 1,212 I
91913Y 10 0|VALERO ENERGY....cccoomivrmmrirnrrrriisrrinnns ... | .06/29/2009 |NY LIFE 8,963.000 181,409 199,033 25,449 (2,868) [ ..ovvvoeererrneinns | cerneeirneiseinnes | evereree(2,686) | oo [ e 199,033 | .oovveverrerns [ e (17,624) ] ....... (17,624) | I
92220P 10 5|VARIAN MEDICAL SYSTEMS INC... . |.05/18/2009 [NY LIFE 583.000 19,946 23,022 20,428 2,593 23,022 | oo [ e (3,075) | ...ccnne (3,075) I
92240G 10 1|VECTREN UTILITY HOLDINGS . |.04/27/2009 | NY LIFE 735.000 15,172 19,623 18,382 | ..coooone. 1,241 19,623 | v | e (4,451) | ......... (4,451) I
92343E 10 2|VERISIGN INC. . |.05/18/2009 [NY LIFE.... 41,139 45,327 35317 | coveees 10,010 A5.327 | o | e (4,188) | ......... (4,188) I
92343V 10 4|VERIZON COMMUNICATIONS, INC . |.06/05/2009 | VARIOUS. . 218,567 226,141 4,577 (53) 226,141 | oo | e (7,573) | oveeene (7,573) | I
92927K 10 2|WABCO HOLDINGS . 1.04/08/2009 | ATLANTALIFE.......oooveommveerneeer | oo 7,691.000 103,281 94,904 8,377 8,377 I
931142 10 3|WAL-MART STORES.... . |.06/29/2009 | VARIOUS 3,096.000 151,731 161,510 173,562 9,779)| ... ..
941053 10 0|WASTE CONNECTIONS, INC.. . |.04/27/2009 [NY LIFE 365.000 9,380 10,381 11,523 | I
941848 10 3|WATERS CORP . |.06/29/2009 [NY LIFE.... ..1,836.000 85,708 69,233 22,906 | I
942683 10 3|WATSON PHARMACEUTICALS INC . | .06/29/2009 | NY LIFE.... ..1,700.000 53,451 52,180 45,169 | oo 1011 | i [ v [ e, | IS
94973V 10 7|WELLPOINT INC . |.06/29/2009 | NY LIFE 3,340.000 155,409 165,614 140,714 | ........ 24,900 24,900 165,614 | IS
949746 10 1|WELLS FARGO & CO... . | .05/05/2009 | VARIOUS 23,355.000 461,996 XXX 485,092 0 485,092 | IS
959802 10 9|WESTERN UNION CORP. . 1.06/01/2009 | NY LIFE 147.000 2,543 ..2,889 .2,108 781 781 2,889 I
969457 10 0| WILLIAMS COS weee [ 06/15/2009 | NY LIFE......coomiimirneineinniinns | cerverieens 1,100.000 .18,530 18,861 0 .18,861 | I
976657 10 6|WISCONSIN ENERGY CORP........ccccecenn. ... | .06/25/2009 618,555 735,544 591,918 | ........ 88,343 88,343 735,544 I
983024 10 O|WYETH ... | .06/29/2009 173,299 157,787 46,437 ..157,787 .
98389B 10 0| XCEL ENERGY INC......coovverrrermrrerareennns .... | .04/03/2009 |NY LIFE.... ..1,097.000 19,875 19,239 19,239 I
984332 10 6|YAHOO, INC 1vrr | 06/29/2009 |NY LIFE.......oooemmeremierernerennnns | cevvenens 14,097.000 208,546 169,913 88,633 169,913 | I
98956P 10 2|ZIMMER HOLDINGS, INC.........ccouvvvrurrinnae ... | .05/18/2009 |NY LIFE 42.000 1,841 ..1,930 ..1,698 1,930 | I
989701 10 7|ZIONS BANCORPORATION. . |.06/15/2009 |NY LIFE 581.000 8,428 .6,673 6,673 | I
GO0450A 10 5|ARCH CAP GROUP . 1.04/08/2009 | ATLANTALIFE........coooovivvmvrans | corrrrienns 1,413.000 .80,393 76,071 .76,071 | I
G0692U 10  9|AXIS CAPITAL HOLDINGS . 1.05/26/2009 | ATLANTALIFE........coooommvrmvrans | o 4,980.000 118,199 109,223 109,223 | I
G24182 10 0|COOPER INDUSTRIES LTD-CLA.... . | .04/16/2009 | PRIOR YEAR INCOME 0 I
G3682E 12 7|FRONTLINE LTD.. . |.04/20/2009 | ATLANTA LIFE. 141,723 143,595 143,595 | .ooovveverrires [ i (1,872) | ......... (1,872) I
G491BT 10 8|INVESCOLTD.. . |.06/29/2009 |VARIOUS..... 135,883 135,843 118,018 | ........ 17,824 ..135,843 40 40 |. .
G9144P 10 5|TYCO ELECTRONICSLTD... . |.06/23/2009 [NY LIFE.... ..8,127.000 150,911 149,055 0 149,055 | ..ooovvveerrinns | e 1,856 | ..coooeeee 1,856 I
H5833N 10 3| NOBLE CORP . |.06/29/2009 [NY LIFE 2,068.000 63,154 54,391 19,240 5,537 5,537 54,391 8,763 8,763 I
N22717 10 7|CORE LABORATORIES... ... | .06/23/2009 | MUNDER 300.000 25,115 25,128 17,958 | .......... TATO | o | cevemneeeisneenns | eveieeeenns 7,170 25,128 (12) (12) I
316464 10 6|Fid Value ... | .05/31/2009 | FIDELITY 290.326 8,681 22,389 0 0 | I
316146 10 9| Fid Inv Gr Bond........ccoovvvvevervrneerrecrirnnnnns verr | 05/31/2009 | FIDELITY ..o | cevvennes 31,020.643 194,198 202,238 503,143 0 0 | I
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315792 66 3 |Freedom 2025 .05/31/2009 |FIDELITY 184.473 1,284 21,381 | e 1,439,594 0 0
315911 20 6|Spartan US Eq . |.05/31/2009 |FIDELITY 27.594 827 1,251 154,376 0 0
880196 20 9| Templeton Foreign . 1.05/31/2009 [FIDELITY ...ooovverreerrnreernnneennne | e 14,235.965 53,709 130,873 603,935 0 0
780905 84 0|Royce Penn Inv. . |.05/31/2009 | FIDELITY 2,023.058 14,907 18,749 281,871 0 0
31617R 30 8 |Freedom Income... . |.05/31/2009 |FIDELITY 337.263 3,322 3,215 390,571 0 0
31617R 60 5|Freedom 2020... . .05/31/2009 [FIDELITY ...ooovvvvrrrernerernrennnee | weens .1,541.746 .16,389 20,762 130,618 0 0
315792 65 5|Freedom 2035... . |.05/31/2009 |FIDELITY.. ..6,037.434 .38,579 64,251 43,275 0 0
701769 10 1|Parnassus Equity. . |.05/31/2009 |FIDELITY 2,191.795 37,437 54,737 410,988 0 0
880199 10 4| Templeton Growth . |.05/31/2009 |FIDELITY 74.102 901 1,718 735,283 0 0
018918 23 5|Alinz Div Val . |.05/31/2009 |FIDELITY 2,057.211 14,916 21,799 495,178 0 0
018913 10 3 |All/Bern Intl Val ... | .05/31/2009 | FIDELITY 200.556 2,156 ..3,096 108,176 0 0
416645 60 4| Hartford cap App......ccoceereerenereneerneerineis ... | .05/31/2009 | FIDELITY 256.967 6,745 .9,431 863,427 0 0
926464 84 3| Victory Spl Val ... | .05/31/2009 | FIDELITY 232,266 0 0
9099999. Total - Common Stocks - INdUstrial & MISCEIANEOUS..............eveeeeeeeeeeeeeeeeeeeeeeeeeseeeeseeseeeeeeeseseeeeeeseeeseeesseeessseenesssens | ceersees 40,841,269 44,033,287 | ........ 31,263,031 | ..4,913,810 0] 4,913,810 | .o [ s 43,477,396 ..(3,030,187) | ..(3,030,187) | ....282,228
9799997 Total - COMMON SLOCKS = PAIM 4. reeeieerireerseress e sess ettt ettt | seneeendd 40,841,269 44,033,287 | ........ 31,263,031 | ..4,913,810 0] 4,913,810 | .o [ 43,477,396 ..(3,030,187) | ..(3,030,187) | ....282,228
9799999. TOtal = COMMON SHOCKS. ... rrveureesereesseeee e eres s s | cerss 40,841,269 44,033,287 | ........ 31,263,031 | ..4,913,810 0] 4,913,810 | .o [ 43,477,396 ..(3,030,187) | ..(3,030,187) | ....282,228
9899999. Total - Preferred and Common Stocks 40,841,269 |.. 4,033,287 | ........ 31,263,031 | ..4,913,810 0. 4,913,810 |.. 43,477,396 |. ..(3,030,187) | ..(3,030,187) | ....282,228 |.
9999999. Total - Bonds, Preferred and COMMON SOCKS.............c.ermuerrrerereeerereesesesssesesssesessesesssssssessseesssesesssssessessesssseeessssssnsnes | soesee 577,844,989 570,897,520 | ...... 287,959,205 | ...6,320,659 0| 5,440,807 569,343,842 ...8,107,077 |...8,107,077 (13,148,685

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....3.



Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCHlGAN

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

QE06, QEO07



Statement as of June 30, 2009 of the BLUE CROSS BLUE SH'ELD OF MlCH|GAN

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month | *

Open Depositories
COMETICA ..ot esnes Detroit, Michigan...........cccocvecees [ evererrinns ..(10,968,278) | ....33,375,682 | ..167,613,535 | XXX
JPMorganChase..........ccccveuevviveveceereieenn. Detroit, Michigan............ccccoveeees [ cervirrrennenns ...(63,928,376) | ...(77,280,169) | .(288,226,208) | XXX
Bank of AMErica..........cccevveveverireieisiieins Troy Michigan..........ccceveeeeven | cevevveeinnn. ....39,166,859 | ....13,584,395 | ....24,547,658 | XXX
The Bancorp bank....... ... Sioux Fall South dakota..........ce. | eeeeverees [eerverieriieies [ everevereiesiesinies | ceveessseessesiesssenees | coevensenes 25,581 | .......... 60,159 | .......... 32,867 | XXX
Health One Credit Union. ... Detroit, Michigan.........cccovcveivies [rvrivreiieies | eveiensiniiens [eveneisisieieenns [ vevsieseiessssenens | o 2,334,561 | ...... 3,773,931 | ..... 2,551,224 | XXX
First of Wachovia......... . Charlotte, North Carolina............ [ cceevrerrnns | corermernenrirns | ceveneereensnsinsiinees [ eernenneneesssesnnenns | corereesenennes (VA1) [P (299) [ .evvrrrrenne (299) | XXX
Bank of America Troy Michigan............ (39,167,166) | ...(34,341,120) | ...(19,335,028) | XXX
Federal Home Loan Bank of Indianapoalis...... Indianapolis, INdiana...........cccce. | veveeerieies [evrreeiiieins [ erevseeriesiisiees | evrveesseeinieens | evveennns 1478 | e 841 | ... 17,464 | XXX
Wachovia Bank..........ccocoesreeiisrnnines Atlanta, Georgia..... ...(23,878,828)| ...(52,278,901) | ...(34,755,185) | XXX
0199999. Total Open Depositories ...(96,414,768) [ .(113,105,481) | .(147,553,972) | XXX
0399999. Total Cash on Deposit.... ...(96,414,768) [ .(113,105,481) | .(147,553,972) | XXX
0499999. Cash in Company's Office... el XXX [ e XXX | e e XK [ KKK [ i 1,080 | ............. 1,080 | ... 1,080 | XXX
0599999, TOtal CaSh.........ccveeverieicierieeiciestesss st eseens ...(96,413,688) | .(113,104,401) | .(147,552,892) | XXX

QEO08
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Statement as of June 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

NONE




Supplement for the Quarter Ending June 30, 2009 of the BLU E C ROSS BLU E SH | E LD OF M IC HlGAN

N
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)

NAIC Group Code.....572 NAIC Company Code.....54291
Individual Coverage Group Coverage 5

1 2 3 4 Total

Insured Uninsured Insured Uninsured Cash
1. Premiums COlIECIEd. ..o essssrssssssensens | oeeeenneees 36,034,052 |........... D09 I IS PR ) 0.9 CHNNN IS 36,034,052
2. Earned Premilms........ocveeenieenieenienineeeesesseisssesssseisssessssessssens | eeneseensenns 36,767,194 | ........... XXX e | v | e, 90,0, SOV IR ) 0,9 S
3. ClaIMS PaAId.....veeererrieieirieeee s eeeeseesesssesenees | ceneeneeneens 40,122,982 | ........... ) 9.9 GO ISR PR ) 0.9 CHNN ISR 40,122,982
4, ClaimS iNCUITEA. ... eseeseeseeseesessesssssessenns | cveereeneenes 42,003,374 | ........... ) 9.9, GO IS P ) 9.9 RN IS ) 9.9 R

5. Reinsurance coverage and low income cost sharing -

claims paid net of reimbursements applied (a)..........ccccceveeveverees | cvienne. XXX oo oo | v, XXX eveveerees [ e | e 0

6. Aggregate policy reserves - Change...........cooeveeerieenivencnenienies [ v [ v XXX oevvieinene | o | e, 9,9, N I XXX

7. EXPENSES PAIQ.......rericeeirrireieeieissiesisiesissssssissssssssssessessssssenens | sessesesnnennd 6,698,275 |........... D00, NN USRI S )., CON I 6,698,275

8. EXPENSES INCUMEM.......oooveieeieieeicieicircsiesee s seesssesnes | vererieieneand 6,540,000 |........... XXX oo | oo [ e D.9.9 ST I XXX,

9. Underwriting gain Or 10SS........c.vverrerrereireieireieieeeeeee s cereenen(11,776,180) | ... XXX eevvvinene | e 0 f 90,0, SO I ) 0.9 S

10.  Cash flow rESUIES..........cueveeececeeeeeeccee e [ v ). 9,9, SO IS ) 9.0, CURNNNI I ) 9,9, S I ),9.9, SO S (10,787,205)
(@)  Uninsured Receivable/Payable with CMS at End of Quarter §.......... 0 due from CMS or §.....9,336,982 due to CMS.

MEDPTD-1
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